N
N

N

HAL

open science

Strong regularization by Brownian noise propagating
through a weak Hormander structure

Paul-Eric Chaudru de Raynal, Igor Honoré, Stephane Menozzi

» To cite this version:

Paul-Eric Chaudru de Raynal, Igor Honoré, Stephane Menozzi. Strong regularization by Brownian
noise propagating through a weak Hérmander structure. 2018. hal-01906576v1

HAL Id: hal-01906576
https://hal.science/hal-01906576v1

Preprint submitted on 26 Oct 2018 (v1), last revised 25 Sep 2020 (v2)

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.


https://hal.science/hal-01906576v1
https://hal.archives-ouvertes.fr

Strong regularization by Brownian noise propagating
through a weak Hormander structure

Paul-Eric Chaudru de Raynal’ Igor Honoré! and Stéphane Menozzit
October 26, 2018

Abstract

We establish strong uniqueness for a class of degenerate SDEs of weak Hormander type under suitable
Holder regularity conditions for the associated drift term. Our approach relies on the Zvonkin transform
which requires to exhibit good smoothing properties of the underlying parabolic PDE with rough, here
Holder, drift coefficients and source term. Such regularizing effects are established through a perturbation
technique (forward parametrix approach) which also heavily relies on appropriate duality properties on
Besov spaces.

For the method employed, we exhibit some sharp thresholds on the Holder exponents for the strong
uniqueness to hold.

1 Introduction

1.1 Statement of the problem and related results

In this work, we aim at establishing a strong well posedness result outside the classical Cauchy-Lipschitz
framework for the following degenerate Stochastic Differential Equation (SDE) of Kolmogorov type:

dX; =F(t,X},...,. XD)dt +o(t, X5, ..., XP)dWs,
dX7 = Fo(t,X;, ..., X})dt,
dX3 = Fs(t, X2, .., XD)dt, t>0, (1.1)

dX? =F,(t, X1 XP)dt,

where, (W;)>0 stands for a d-dimensional Brownian motion on some filtered probability space (2, (Fi)¢>0, P)
and for all i € [1,n]', t+ > 0 the component X! is R%valued as well (i.e. X; € R"¥). We suppose that the
(Fi)ic[2,n] satisfy a kind of weak Hérmander condition, i.e. the matrices (DXFIFZ-(t7 '))z‘e[[z,n]] have full rank.
However, the coefficients (F;);c[2,,] can be rather rough in their other entries, namely, Hélder continuous.
We assume as well that the diffusion coefficient ¢ is bounded from above and below and spatially Lipschitz

continuous.

For a system of Ordinary Differential Equation (ODE) it may be a real challenge to prove the well posedness
outside the Lipschitz framework (see e.g. [DPL89]) and, as shown by Peano’s example, uniqueness may fail as
soon as the drift of the system of interest is only Holder continuous. For an SDE, the story is rather different
since the presence of the noise may allow to restore well posedness. Such a phenomenon, called regularization
by noise (see the Saint Flour Lecture notes of Flandoli [Flall] and the references therein for an overview
of the topic), has been widely studied since the pioneering unidimensional work of Zvonkin [Zvo74] and its
generalization to the multi-dimensional setting by Veretennikov [Ver80] where SDEs driven by a non-degenerate
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Brownian noise and a bounded drift are shown to be well-posed. We mean by non-degenerate that the noise
has the same dimension as the underlying system on which it acts.

Let us mention, among others, and still within the non-degenerate setting, the works of Krylov and Réckner
[KRO5] (Ly — Ly, drift), Zhang [ZhalO] (Ly — L, drift and weakly Lipschitz diffusion matrix) and also Fedrizzi
and Flandoli [FF11] (L, — L, and Holder drift).

The crucial assumption, shared by all the aforementioned results, is the non-degeneracy condition assumed
on the noise added in the considered system. A possible approach to relax this hypthethis was proposed by
Veretennikov in [Ver83], where the author extended the result in [Ver80] to some specific case of the considered
chain (1.1) for n = 2. In comparison with our setting, the author does not impose any non-degeneracy condition
on Dy, Fs(t,-). The to price pay is anyhow that all coefficients (i.e. with the notations of (1.1) Fy,Fa, o) need
to be twice continuously differentiable functions with bounded derivatives w.r.t the degenerate component,
meaning that no regularization by noise is investigated in the degenerate direction. More generally, it is useless
to expect a generalization of the previous results without any additional assumption: we can benefit from the
regularization by noise phenomenon only in the directions submitted to the noise.

In our current framework, the non-degeneracy assumption on the Jacobian (Dxilei(t, )), i € [2,n] pre-
cisely allows the noise to propagate through the chain passing from the ‘" to the (i 4 1)t" level thanks to the
drift, hence leading to a propagation of the noise in the whole considered space. The main idea is then to
take advantage of this particular propagation, known as weak Hérmander setting (in reference to the work of
Hormander on hypoelliptic differential operator [Hor67]), to restore strong well-posedness under our current
Holder framework. This feature has already been considered in the literature for the system (1.1) in the par-
ticular case n = 2, see the works of Chaudru de Raynal [CdR17], Wang and Zhang [WZ16], Fedrizzi, Flandoli,
Priola and Vovelle [FFPV17], Zhang [Zhal8]. In any cases, in addition to the weak Hormander structure,
the regularity of the drift with respect to (w.r.t.) the second space (and hence degenerate) argument is re-
quired to be of regularity index superior or equal (depending on the work) to 2/3 (critical Holder index or
critical weak differentiation index). As a generalization of these results, we prove in this paper that strong
well-posedness holds as soon as each drift component F; is 8;-Holder continuous in the 4t variable for some

B; € ((2]' —-2)/(2§ — 1), 1} so that we recover the critical index mentioned above when j = 2.

One may hence wonder why our thresholds are greater than the ones obtained in the non degenerate
framework and if they are sharp. These questions are, in fact, a bit involved in our current framework of
strong regularization by noise. In order to understand what is expectable or not, let us first consider the case
of weak regularization by noise (i.e. weak well-posedness of ODE perturbed by noise). Thanks to Delarue and
Flandoli’s result [DF14], Chaudru de Raynal [CdR18] and then Chaudru de Raynal and Menozzi [CARM17]
have proposed a class of counter-examples to weak well posedness for the chain (1.1) when n = 2 and in full
generality, respectively. This class relies the Peano’s example and, in its simplest form, says the following:
weak uniqueness fails for the equation,

Y; = sgn(Y;)|V;|%dt + dW,, Yy =0, (1.2)

where W is a continuous symmetric noise with self-similarity index v > 0 as soon as o < 1 — 1/vy. The
point in such counter-examples, consists in comparing the maximal solutions of the ODE with dynamics
U = sgn(yz)|ye|® starting from 0 (which is precisely the singular point of the ODE), which writes as 4ct!/(1=)
and the typical magnitude of the noise added in the system, which is ¢t¥. For the noise to dominate in
small time, in order to leave the point where uniqueness fails for the deterministic equation, one must take
v <1/(1—-a) & a > 1-1/v. Moreover, concerning our setting, building ad hoc version of the system
(1.2) including possible iterated (in time) integral of order ! of the solution (so that the maximal sol=write
ctllat)/ (1_0‘))7 Chaudru de Raynal and Menozzi show that weak uniqueness may fail as soon as the condition
a > (y—=1)/(I+~) is not satisfied (see Lemma 4.1 in [CdR18] and Proposition 4 in [CARM17)).

It is hence clear that in our current degenerate framework the increasing value of the critical Holder index
can be understood as the price to pay to balance the degeneracy of the noise. Indeed, the way the noise is
allowed to propagate here implies a loss of the fluctuations at each level of the chain and therefore, a loss of
its regularization property.

A good manner to understand this phenomenon is the following case. Given a level 7 in [2,n] of the chain
(1.1) and a variable x;, j in [i,n], assume that F; =0, 0 = Id, Fy(¢t, xk—1, - ,Xn) = Xg—1, k € [2,7 — 1],
Fi(t,xi—1, + ,Xpn) = X;—1 + Fi(t,%x;), Fr(t,x) = xx, k in [i + 1, 4] and F, = 0, £ in [j + 1,n]. In such a case,
the noise added at the i*™® level of the chain is only the (i — 1) iterated time integral of a Brownian motion



whose fluctuations are of order #*~1/2 and the solution evolves according to its (j —4)" iterated integral in time.
This simple feature illustrates the loss of fluctuations of the noise from level to level through its propagation to
the chain and consequently in the corresponding spatial direction. This is the reason why the index of Holder
regularity increases when considering direction further and further away from the source of noise.

~ Taking then v =i — 1/2 and | = j — i in the above rule, we obtain that weak uniqueness may fail when
B! < (2i—3)/(2j —1). Then, denoting for any i in [2,n] and any j in [i,n], by 5! the Holder regularity index
of the drift F; w.r.t. the j*" variable, we get that weak uniqueness may fail when ,5’3 < (2i—3)/(2§ —1), which
is precisely the result proved in [CARM17]. Note that in this work the weak well-posedness is shown to hold
as soon as the regularity indexes (57)a<i j<n satisfy (2i —3)/(2j — 1) < B/ < 1 so that the result is almost
sharp?, in the sense that the critical case corresponding to an equality for the thresholds is still open.

Recall now that the thresholds obtained in our current work are (2j — 2)/(25 — 1). Thus, even if it is clear
that one cannot recover the thresholds of the regularity index obtained in the non degenerate framework, our
thresholds remain greater than the ones obtained for the weak uniqueness in the same setting (so that they are
then not covered by the class of counter-examples) and do not take into account the level of the chain (note
indeed that the index “i”, which precisely relies on the level, does not appear in their definition).

Let us first forget this independence and, to have a better idea of what happened, let us come back to the
simplest setting given above with ¢ = j. This means that we are unable to prove strong well-posedness as
soon as the corresponding Holder regularity index 3; of the j*® component w.r.t. its j* variable is lower than
(2j—2)/(2j—-1)=1-1/[2(j —1/2)] =1 —1/[2(j — 1/2)] where j — 1/2 is precisely the self-similarity index of
(j — 1)t iterated time integral of a Brownian motion and thus of the noise which perturbes the j** component.
Assuming (formally) some additional continuity on these thresholds we are hence not able to prove strong
well-posedness for (1.2) as soon as aw < 1 — 1/(27v): we lose a factor 2 in comparison with the weak uniqueness
threshold.

Unfortunately, we did not succeed in producing a corresponding class of counter-examples so that we can
not claim that this gap is the price to pay to pass from weak to strong uniqueness. We nevertheless feel that
this gap is intrinsic to the type of well-posedness asked on the system and we explain below how our thresholds
appear and why they make sense for us. Especially, it will appear that they are sharp w.r.t. the method
employed here (i.e. the Zvonkin Transform). We also emphasize that these thresholds can be also derived from
the work of Catellier and Gubinelli [CG16] where non-degenerate fractional driven SDEs with singular drift
are studied thanks to pathwise argument. They are also not able to prove strong well-posedness for regularity
index « of the drift strictly lower than 1 — 1/(2H), H being the Hurst parameter of the fractional Brownian
motion in (0,1]. Our previous rule coincides with that threshold replacing H by the self-similarity index v in
{1/2,3/2,...,n—1/2}.

Before entering in the heuristic derivation of the thresholds, let us conclude by mentioning that there exists
one dimensional results which clearly break the aforementioned (heuristic) rule, see e.g. the works of Gradinaru
and Offret [GO13] or Bass and Chen [BC03]. Anyhow, the one dimensional case must be considered apart.

As already underlined, we tackle the strong well-posedness of (1.1) through Zvonkin Transform. Such an
approach (which has also been used in the aforementioned non-degenerate results) relies on PDE techniques.
It is indeed well known that the family of generators (L;);>o of (1.1) is a family of linear partial differential
operators of second order so that any SDE is connected with a PDE (the solution of the SDE being, in fact,
the characteristic of the solution of the Cauchy problem associated with L). For instance, this connexion
has been widely used in the last past five decades allowing to pass from regularization properties of PDE
to well-posedness result for SDE and conversely (see e.g. the book of Bass [Bas97| for an account on weak
well-posedness).

Keeping in mind this connexion, one may view the difference of critical Hélder indexes between strong and
weak well posedness as a consequence of the different regularization properties required on the underlying PDE
to prove the probabilistic result: roughly speaking the weak well posedness requires gradient bounds for the
solution of the associated Cauchy problem while the strong well posedness requires in addition to control some
of the cross derivatives of the solution.

Our approach to obtain such bounds is here based on perturbation techniques. For the weak uniqueness
to hold, we are hence led to control the gradients of the Green kernel associated with a degenerate Ornstein-
Uhlenbeck like process and an associated perturbation term involving the difference of the initial generator
of (1.1) and the one of the Ornstein-Uhlenbeck proxy. For the strong uniqueness to hold, the quantities of

2the drift F1 may be assumed to be only in Lq — Ly space for any n2d/p+2/q <1, p>2,q> 2 or Hélder continuous for any
strictly positive Holder index.



interest are the derivatives of the gradient w.r.t. the non-degenerate variables for the Green kernel and the
perturbative term.

Since the regularization properties of the Green kernel are the same in both cases, this additional control
explains why the critical Holder indexes increase for the strong uniqueness to hold.

The reason why the Holder regularity index is blind to the level of the chain is a bit more involved at this
stage of the presentation and we refer to subsections 1.3 and 1.4 below for a more detailed discussion on the
subject. Let us only mention that in the weak case, the underlying Cauchy problem is investigated with a global
source term f of independent regularity while in the strong case the source term should be any component of
the drift of (1.1) itself. This is a consequence of the initial Zvonkin approach. Each of the (F;);c[1 ] has to
be considered as a source term for the corresponding PDE.

Assuming that d = 1 and n = 2, using a perturbative approach to obtain gradient bounds w.r.t. the
degenerate component on the considered Green kernel led to investigate the behavior of the ratio |zo|% /¢3/2
where xo is a spatial variable which has the same typical order as the integral of the Brownian motion?.
Namely |zo| = t3/2. Hence, |o|% /t3/2 =< ¢=3/20=53)  For weak uniqueness to hold, the point is then to
impose that the previous ratio gives an integrable singularity in time. This precisely leads to the condition
—3/2(1—p3) > -1« 33 >1/3.

The weak uniqueness thresholds for the full chain were derived similarly in [CARM17] studying for i € [2,n],
|z;|% Jt=1/2  j € [i,n], where z; is a spatial variable which has the same typical order as the (j —1)* iterated
integral of the Brownian motion. Namely |z;| < t/=*/2. The corresponding ratio thus satisfies |z;|% /t~1/2 =<
t=(=1/2)+8/(=1/2)  In order to obtain an integrable singularity one must take —(i —1/2)+3/(j —1/2) > -1 &
Bf > (2i—3)/(2§ — 1) which is precisely the indicated threshold. Of course, the previous ratios appear through
rather lengthy and technical perturbative procedures: the forward parametrix expansion in [CdR18] and the
backward one in [CARM17] (which allows to improve the Holder thresholds on Fy w.r.t. [CdR18]).

Recall now that, to obtain the strong well-posedness result for the chain (1.1), the quantities of interest
are the derivatives of the gradient w.r.t. the non-degenerate variables for the considered Green kernel. This
additional differentiation leads to consider the ratios |x;|% /tU=1/2)+1/2 " j € [1,n] i.e. the time singularity is
higher of degree 1/2: this precisely gives the factor 2 lost when passing from weak to strong uniqueness. Indeed,
considering again the associated typical scale for the variable x;, which is t7=1/2 we write % |3 /15(7*1/2)“/2 =
t=i+Fi(G=1/2) " To obtain an integrable singularity we get —j + B;(j — 1/2) > —1 & B; > (2j — 2)/(2j — 1),
which is the indicated threshold.

These features, Zvonkin tranform and perturbative analysis are detailed respectively in Section 1.3 and 1.4
below.

1.2 Notations, assumptions and main result

Some notations. We will denote by a bold letter x,y any element of R™?, writing as well x = (x1,--- ,X,)
where for i € [2,n],x; € R%. For practical purpose we will be led in our analysis to consider subcomponents of
a vector x € R™. Namely, for any 0 <i < j < n and x € R", we introduce the notation x;.; := (x;,- -, X;).

Accordingly, we write the drift as the mapping
(S,X) € R* x Rnd = F(S,X) = (F1(87X)7 T aFn(va))

from the specific structure of the drift appearing in (1.1).

For f € CY(R" R¥), k € {1,d}, we denote for all i € [1,n], by Dy, f(x) the Jacobian matrix of the
derivative of f w.r.t. to its R%valued variable x;. As shortened form, and when no ambiguity is possible,
we also write for all x,y € R" Dy, f(x) = D;f(x) and Dy, f(y) = D:f(y). Also, if & = 1 we denote by
Df(x) = (D1f(x)-- Dy f(x))* the full gradient of the function f at point x.

Let f:R"™ — R* and B := (B1, - ,Bn) € (0,1]" be a multi-index. We say that f is uniformly B-Holder
continuous if for all j € [1,n]

[f]ﬁ L sup |f(sazl:jflvZ,zj+1:n)_f(svzlzj71,Zlvszrl:n)‘
2185

e < +o0. (1.3)
(211,254 1:n) ER(M=D, 25£27 (2,27)€(RY)? |Z -z ‘ !

3Here t3/2 is precisely the singularity coming from the differentiation of the density of the degenerate Ornstein-Uhlenbeck
process w.r.t. the degenerate variable and |z2|ﬁ§ typically reflects the behavior of a source term with Holder regularity index ﬁ%
w.r.t. the degenerate variable.



For a smooth function ¥ : [0,7] x R*® — R™ where T > 0 is a fixed given time, writing for (¢,x) €
[0,7] x R™, W(t,x) = (¥y(t,x), ,lIIn(t,x))* where for each i € [1,n], ¥; is R? valued, we denote by

IDEoc:=) sup  IDEEX) DY) =) sup  IDDyE)(EX)) (14)
=7 (tx)€[0,T]xR"d =1 (t,x)€[0,T]xRnd
where in the above equation || - || stands for a tensor norm in the appropriate corresponding dimension. Pre-

cisely, DW;(t,x) € R @ R? and D(D;%¥;)(t,x) € R" @ R? @ R%.

Assumptions We will assume throughout the paper that the following conditions hold.

(ML) The coefficients F and o are measurable in time and F(¢,0) is bounded. Also, the diffusion coefficient o
is uniformly Lipschitz continuous in space, uniformly in time, i.e. there exists k > 0 s.t. for all ¢t > 0, (x,x’) €
(Rnd)2:

lo(t,x) — o(t,x")] < k|x —x'].

(UE) The diffusion matrix a := oo* is uniformly elliptic and bounded, uniformly in time, i.e. there exists
A >1st. forallt >0, (x,¢) € R" x R

ATYC? < (a(t,x)¢,¢) < Al¢)2

(Tg) For all j € [[1,@}], the functions (F;)ic[1,(j+1)an] are uniformly 3;-Holder continuous in the 4t spatial
variable with 8; € (%, 1], uniformly w.r.t. the other spatial variables of F; and in time. In particular, there
exists a finite constant Cpg s.t.

max sup [(F;);(s,)]g, < Cg.
et S (F)a (5 Moy = s

(H,) For all i € [2,n], there exists a closed convex subset &_1 C GLg(R) (set of invertible d x d matrices)
s.t., forall t > 0 and (x;_1,...,X,) € R4 D Fi(t,x;_1,...,%X,) € &_1. For example, &_1 may be a
closed ball included in GLg(R), which is an open set. Moreover, Dy, ,F; is n -Holder continuous w.r.t. x;_1

uniformly in x;.,, and time. We also assume without loss of generality that n € (0, infjep2,n] { B — gj—:?}), ie.

7 is meant to be small.

From now on, we will say that assumption (A) is in force provided that (ML), (UE), (Tg), (H,) hold.

Main result. The main result of this work is the following theorem.

Theorem 1 (Strong uniqueness for the degenerate system (1.1)). Under (A) there exists a unique strong
solution to system (1.1).

Remark 1. Still in comparison with the results obtained in the non-degenerate cases, and especially the one
of Krylov and Réckner [KR05], we do not tackle the case of drift in Ly — L, w.r.t. the first (and then non-
degenerate) variable. This is only to keep our result as clear as possible and to concentrate on the novelty of
the approach we use here. We are anyhow confident that these specific drifts could be handled. Indeed, all the
intermediate results needed to perform the analysis in that setting seem to be already available. We refer to
subsection 1.4 for further details.

1.3 Proof of the main result: Zvonkin Transform and smoothing properties of
the PDE associated with (1.1)

We emphasize that under our assumptions, it follows from [CdRM17] that (1.1) is well posed in the weak sense.
Hence, from Yamada-Watanabe theorem it is sufficient to prove that strong (or pathwise) uniqueness holds
to prove strong well posedness. To do so, our main strategy rests upon the Zvonkin transform initiated by
Zvonkin in [Zvo74] which has been widely used during the last decade to prove strong well posedness, see e.g.,
and heavily relies on the connexion between SDE and PDE as we already emphasized.

Introducing the embedding matrix B from R? into R"?, i.e. B = (I5.4,04.4,---,0a.4)* = (Ls.d4, 04,(n-1)a)",

Wy ”

where “+” stands for the transpose, we rewrite (1.1) in the shortened form

dXt = F(t, Xt)dt + BO’(t, Xt)th,



where F = (Fy,...,F,) is an R"¥-valued function. For all ¢ € CZ(R"® R) and (¢,x) € [0,T] x R™ let

Lip(x) = (F(t,%), Dp(t, ) + 5 Tr alt, ) DZ, 0(x)). (15)

where a = oo* denotes the generator associated with (1.1). We then formally associate the SDE (1.1) with
the following systems of PDEs:

(atui + Ltui)(ux) = ]:T‘Z'(t7X)7 (t,X) S [07T) X Rnd, (1 6)
w;(T,x) = 04, i€ [1,n], '
and we denote by U = (uy, -+, u,) its global solution. Let now (F™),,>0, (a™)m>0 denote two sequences of

mollified coefficients satisfying assumption (A) uniformly in m that are infinitely differentiable functions with
bounded derivatives of all, order greater than 1 for F™, and converging in supremum norm to (F,a) (such
sequences are easily obtained from [CdR17]). Then, for each m, the regularized systems of PDEs associated
with (1.6) write:

(1.7)

(Opu* + La) (t, x) = Fj*(t,x), (t,x) € [0,T) x R™,
u(T,x) = 0g4, i € [1,n],

where L} is obtained from (1.5) replacing F by F™ and a by a™.
The above system (1.7) is well posed and admits a unique smooth solution U™ = (uf’,--- ,ul,). Hence,
applying 1t6’s Formula, one easily deduces that

¢ ¢
/ F(s,X;)ds = =U™(0,x) + U™ (t,X;) — / DU™(s,X;)Bo(s,Xs)dWs + R (X), (1.8)
0 0
where
¢ ¢
RMX) = / F(s,X;s) — F™(s,Xs)ds — / (Ls — L7)U™(s,X;)ds.
0 0

The representation (1.8) is what is usually called the Zvonkin Transform. The main thing in this representation
is that the bad drift can be, up to a remainder, rewritten in term of the solution of the system of PDEs (1.7)
for which the source term is precisely a mollified version of the bad drift itself.

Then, the main idea consists in taking advantage of the regularization properties of the operator L™
(uniformly in m) and expect that the solutions U™, m > 0 will be smoother than the source term F so that
the right hand side of (1.8) is smoother than the integrand of the left hand side of the considered equation. In
other words, we are looking for a good regularization theory for the PDE (1.7) uniformly on the mollification
argument. This good reqularization theory is summarized in the following crucial result whose proof is, in fact,
the main subject of this work and is postponed to Section 2.

Theorem 2. For T > 0 small enough?, there exists a constant Cp := Cr((A)) > 0 satisfying Cr — 0 when
T — 0 such that for every m > 0, the solution U™ satisfies with the notation of (1.4):

DU || + ID(D1U™)]| < O (1.9)

Remark 2 (On well-posedness of the initial PDE (1.6)). We also point out that, from the uniformity in
m in the previous theorem, we could also derive some regularizing properties for the system (1.6) through
appropriate compactness arguments. Indeed, as it will appear in the proof of this result, we are in fact able
to control uniformly the Holder moduli of the gradients and of the second order derivatives w.r.t. the non-
degenerate direction (see Lemma 10 and Remark /). These controls precisely allow to derive, through Arzeld-
Ascoli argument, a well-posedness result for equation (1.6) under the sole assumption (A) as well as the above
gradient estimates.

Let now X and X’ be two solutions of (1.1). Using the representation (1.8) to express the difference of the
bad drift in terms of the function U™ and its derivative, we write:

X, — X,

t
= Um(t,xt)—Um(axg)—/ [DU™(s,X,)Bo(s,X,) — DU™(s,X.)Bo(s, X)] dW,

0
[Rrx) - R X)) + /Ot Blo(s,X.) — o(s, X.)] dW,.

4By “small enough” we mean that there exists a time 7 > 0 depending on known parameters in (A) s.t. for all T < 7T the
statement of the theorem holds.



Take then the supremum in time of the square of the difference. Passing to the expectation, a convexity
inequality then leads to the following estimate:

E [sup IX; — X;|2] < 5(JE {sup U™ (t, X;) — U™ (t, X)) ?
t<T t<T

T
|E / [DU™B] (s, X,) — [DU"B] (s, X.)| o], ds
0

T 2
+B | [ (DU Bl + 1) (s, X.) = o5 X0) ds | + 2R7 O ).

Note that thanks to the particular structure of B one haS_DUmB = (Dx, U™, 04,4, - - o 04.4)*. Hence, thanks
to Theorem 2 and Gronwall’s lemma, there exists Cr := Cr(Cr,0,n,d,T) satisfying Cr — 0 when T goes to
0 such that

E {sup IX; — Xﬂ < CrE {sup 1X; — Xﬂ + 10| R™ ()3, (1.10)
t<T t<T

Letting m — +o0 and choosing T small enough so that C7 < 1/2, we deduce that strong uniqueness holds on
a sufficiently small time interval. Iterating this procedure in time gives the result on R* from usual Markov
arguments involving the regular versions of conditional expectations, see e.g. [SV79].

1.4 Regularization properties of the underlying PDE (1.6): strategy of proof and
primer

As mentioned above, the regularization properties of the PDE (1.7) given by estimate (1.9) in Theorem 2
are the core of this work. Smoothing properties of linear partial differential operators of second order with
non-degenerate diffusion matrix have been widely studied in the literature and, in that setting, the estimates
of Theorem 2 are well known (see e.g. the book of Friedman [Fri64] or of Bass [Bas97]). In our case, the
story is rather different since the diffusion matrix Ba of the system is totally degenerate in the directions 2
to n. However, as we already emphasized, the non-degeneracy condition assumed on the family of Jacobians
(Dx;_,Fi)ic[2,n) allows the noise to propagate in the mentioned directions thanks to the drift. It can be viewed
as a weak type of Hormander condition. Under such a condition, the operator L™ with mollified coefficients is
said to be hypoelliptic® and it is well known that hypoelliptic differential operators also have some smoothing
properties (see the seminal work of Hérmander [Hor67] or, for a probabilistic viewpoint, the ouvrage of Stroock
[Str08]). The tricky point in our weak Hérmander setting is that the pointwise gradient estimates (1.9) of
Theorem 2 had, to the best of our knowledge, not been established yet. Although such a setting has already
been considered by several authors (see e.g. Delarue and Menozzi [DM10] for density estimates, Menozzi
[Menl1], [Men18] and Priola [Pril5] for the martingale problem and also Bramanti, Cupini, Lanconelli and
Priola [BCLP10], [BCLP13] for related LP estimates and Bramanti and Zhu [BZ11] for the VMO framework).
We can mention the work of Lorenzi [Lor05] which gives gradient estimates in the degenerate kinetic like case
(n = 2 in our framework) when the diffusion coefficient is sufficiently smooth and the drift linear. We point
out that our main estimate in Theorem 2 needs precisely to be uniform w.r.t. the mollification parameter and
therefore does not depend on the smoothness of F™ o™, but only on known parameters appearing in (A).
Again, this is what would also allow to transfer those bounds to equation (1.6) from a suitable compactness
argument, extending well known results for non-degenerate diffusions with Holder coefficients to the current
degenerate setting.

To prove this result our main strategy rests upon the parametriz approach see e.g. the work of McKean and
Singer [MS67] or the book of Friedman [Fri64]. Roughly speaking, it consists in a perturbation argument of the
operator L™ which is expanded around a good prozy, usually denoted by m (we keep here the super-scripts
in m to emphasize that the perturbative technique we perform will concern the system (1.7) with mollified
coefficients). The terminology of good in our setting relies to the fact that the operator L™ is the generator of
the “closest” Gaussian approximation X™ of X™ which has generator L™. In our case, such a process is well
known and is the linearized (with respect to the source of noise) version of (1.1) whose coefficients are frozen
along the curve (07")scp,7) that solves the deterministic counterpart of (1.1) with mollified coefficients (i.e.

5Pay attention that this is not the case for L whose coefficients do not have the required smoothness in (Tg) to compute the
corresponding Lie brackets.



with o™ = 04,4) namely, Hgnt = F"(s,0";). This process may be seen as a (non-linear) generalization of the
so-called Kolmogorov example [Kol34] and we refer the reader to the work of Delarue and Menozzi [DM10)]
and Menozzi [Menl1] for more explanations. Having this proxy at hand, the parametrix procedure consists in
deriving the desired estimates for the proxy and control the expansion error.

In [CARM17], Chaudru de Raynal and Menozzi successfully used this approach in its backward form to prove
weak well posedness of (1.1) under less restrictive assumptions (the critical thresholds for the Holder exponents
being smaller as indicated above). In that case, the curve along which the system is frozen for the proxy is the
solution of the backward deterministic counterpart of (1.1)). This backward approach is very suitable when
investigating the martingale problem associated with our main system since it allows to control subtly the
expansion error associating precisely the coefficients F; with their corresponding differentiation operator D;
and does not require any mollification of the coefficients. Unfortunately, when trying to obtain estimates on
the derivatives of the solutions of the PDE, the backward approach is not appropriate since the corresponding
proxy does not provide an exact density and this fact does not allow to benefit from cancellation techniques
which are very helpful in this context (see paragraph below).

Hence, our parametrix approach will be of forward® form as done in the work of Chaudru de Raynal
[CAR17]. This is, in fact, a non-trivial generalization of the approach developed in the aforementioned paper
where the strong well posedness of (1.1) is obtained when n = 2. Indeed, the strategy used in [CdR17] is not
adapted to this general case because of some subtle phenomena appearing only when n > 3. In particular, the
singularities appearing when considering the remainder term of the parametrix were in [CdR17] equilibrated
at hand through elementary cancellation arguments, whereas the current approach takes advantage of the
full-force duality results between Besov spaces (see Sections 1.4.2 and 2.2 below). This forward perturbative
approach has also been successfully used in [CARHM18] to establish some weaker regularization properties of
the PDE (1.6) through appropriate Schauder estimates.

1.4.1 Regularizing properties of the degenerate Ornstein-Uhlenbeck proxy

When exploiting such a forward parametrix approach, a good primer to understand what could be, at best,
expected, consists in investigating the regularization property of the proxy operator L. To be as succinct as
possible, let us consider the case where (f/t)tzo is the generator of a degenerate Ornstein-Uhlenbeck process
(Xt)tzo with dynamics:

dX, = A, X, dt + BdW,, (1.11)

where A, is the nd x nd matrix with sub-diagonal block a; ;_1(¢) of size d x d and 04,4 elsewhere. In particular,

04.4 04.4
az (t) 0gqq - e 04,4
A, = 04a az2(t) Oaqa e Oaa | (1.12)
: 04q :
04,4 o+ 0gq ann-1(t) 0gq

The entries (a;,;—1(t))ie[2,,] are uniformly in time non-degenerate elements of RY @ R? (which expresses the
weak Hormander condition). The corresponding generator L; writes for all p € C2(R™ R):

Lig(x) = (A, D) + 3 A, 9(0)

In such a case, each component ;, 7 € [1,n] of the solution U of the corresponding system of PDEs

(0 + L) U(t,x) = F(t,x), (t,x) € [0,T) x R, (1.13)
Ij(T, X) = Ond7 '
where F is a non-linear (non-mollified) source satisfying (Tg), writes
T
Wt == [ ds [ ayFi(sy)ptsxy), (1.14)
t Rnd

6Meaning that the freezing curve @ solves the corresponding ODE associated with (1.1) in a forward form.



Above, p stands for the transition density of the Gaussian process (X,),>0 with dynamics (1.11). Using the
resolvent associated with (Av)ve[t,s], ie. O:Rs: = AR, t, Rt = 1,404, the above equation can be explicitly
integrated. Precisely, for a fixed starting point x at time ¢:

X, = Rv7tx+/ R, ,BdW,,. (1.15)
t

Hence, the covariance between given times ¢ < s writes Ks,t = f; f{s7uBB*f{;udu. From (1.15), the density
at time v = s and at the spatial point y therefore writes:

A859) = T ({00 R y) Rux ) ). (116

Note that the resolvent also appears in (1.15) and in the density. Since the drift in (1.11) in unbounded,
the term f{s7tx actually corresponds to the transport of the initial condition x through the associated deter-
ministic and linear differential system. It is well known, see e.g. [DM10] and Section 2.1 below, that the
covariance K&t enjoys what we will call a good scaling property. Precisely, for a given T" > 0 there exists
C:= C((Av)ve[QT],T) > 1 s.t. for all £ € R™,

C™H s =) T 1€l* < (Ks1€,8) < Cls — )Ty €[, (1.17)

where for all u > 0, we denote by T, the intrinsic scale matrix:

ulgq  0Ogq - 04,4
T, = | Oad @lia Oua : : (1.18)
04,4 o 0gaq ulgg

Importantly, the good scaling property stated in (1.17) indicates that, for a given initial time ¢ and for all
i € [1,n], each R%-valued component Xé has typical fluctuations of order (s — ¢)*~'/? which corresponds to
those of the (i — 1)* iterated integrals of the Brownian motion. Accordingly, we derive that the frozen density
p also satisfies the bound

. c _ 1,5 "
Pt s,x,y) < W exp (—C Ys = )T (Raex — Y)|2) =: Cpc-1(t,5,%,y),
s—t)"z
where, up to a modification of the constants involved, f]R"d dypc-1(t, s,x,y) = 1. Similarly, the derivatives
of p will be bounded by a density of the form ps-1 up to an additional multiplicative contribution reflecting

the time-singularities associated with the differentiation index. Precisely, there exists C' s.t. for any [ € [1,n],
re {0,1}:

ro~ c ) . )
‘Dxlelp(ﬁ;S,XaY)l < ( t)ﬁ"'(l_l)-i-l exp (—C 1(s_t>|Tsjt(Rs,tX—y)|2)
S — 2 3 3
- 0 ’ t 1.19
S Gopehegobaxy) (L19)

We refer to the proof of Proposition 5 for a complete version of this statement.

To prove estimate (1.9) of Theorem 2 for the current system (1.13), it follows from the specific structure
of the matrix B that we have to estimate for any I € [1,n] the quantities Dy, D} 1;(t,x), 7 € {0,1}. From
(1.19), we thus have

T
| Dy, Dy, i(t,x)| < C / ds / dy[Fi(s,y)l(s =TT 2 po (5, %, y). (1.20)
t n

We now face two problems: first the F; are unbounded, second the above time singularity is, as is, not integrable.
Let us consider the worst case i.e. when r = 1. To smoothen the time singularity, the main idea consists in
using the regularity of the source term F; by exploiting precisely the fact that, once integrated through the
variables y; to y,, the transition density p does not depend on the variable x; anymore. This is due to the
structure of A in (1.12), which in particular yields that the resolvent (Rs,t)ogtgng is lower triangular. It is



hence equal to 0 when we differentiate it w.r.t. x;: this is what will be called a cancellation (or centering)
argument in the following. Precisely, denoting for conciseness by 05 (x) = R x (which is coherent with the
notation below when handling non-linear flows), we write:

/ dyl:llei(tayla"' 7}’1—179lst(x),"' aegt(X»Dxlel dyl:nﬁ(ta S7X7y) =0.
R(-1)d ’ ’ R(n—(1—1))d

When using this property, we obtain that

‘DxleluZ t X)|
’/ ds,/]R ddy S y) Fi(tayla"' 7y17170‘l9,t(x)7"' ueg,t(x))) Dxlelﬁ(t7S,X,y)‘.

We thus obtain from (1.19):
| Dy, Dx, 0 (t, %)|
< C/ dS/ ddY‘F s y <t7y17"' 7yl71a02,t(x>7"' 702’t(x))‘
Rn
S—t) (1-1/2)— 1/2 (t $,X Y)

Then, using the regularity assumed of F;, which satisfies (T 3), we get that for some constant C' (which possibly
changes from line to line)

| Dy, Dy, i1, %) < C/ dS/Rnd dyZIyJ — 00 ,(x)|% (s — 1) VA2 h (8, 5,x, y)
- B ( )ﬁj
< C/ ds/Rndd ]Z s_“ Yy (s — )5UG=1/2)
X(s—t )_(1_1/2)_1/% 1(t,8,%,y)
< 0/ ds/ dyzs_t ~(=12D-124B,G-1/Dp (1 s %, y),
e

g=l

which is integrable only if for all j € [I,n], —(1—1/2) —=1/24 8;(j —1/2) > -1 < B; > ((21—2)/(2j — 1)).
This condition actually holds if for any i € [1,n], 8; > ((2i—2)/(2i—1)) which is exactly the infimum assumed
in (Tg). As we can see, there is no hope to obtain better thresholds with such a strategy. This is the reason
why we said that these thresholds are almost sharp for the approach used here.

1.4.2 Back to the perturbative analysis

Let us now briefly explain what happens when one wants to control the approximation error in the forward
parametrix expansion. Coming back to our general setting and denoting by p"* the transition density of our
proxy, we obtain from the first order parametrix expansion the following representation for each regularized
component u?, i € [1,n] of our solution U™ of the systems (1.7): for all (t,x) € [0,7] x R

() = [ s | ar{ =Py (0 = o) Ji 1 s.x.y), (1.21)

Above there is an additional term in the right hand side, in comparison with (1.14), which is precisely the
approximation error due to the parametrix expansion. It thus appears that the solution has an implicit repre-
sentation which makes its derivatives themselves appear. Hence, when differentiating the above representation
to derive the estimate (1.9) in Theorem 2, we obtain bounds that depend themselves on the derivatives of
the solution. We then have to estimate each derivative appearing in the right hand side and use a circular
argument. Namely, when differentiating u}*(¢,x), we will obtain the required estimate provided the multiplica-
tive constants associated with the terms |[Du;" || and ||[D1Du;™ (o, that will appear in the corresponding
upper-bound for the above right hand side, are small enough (see also Section 2 of [CdR17] and Section 2.2
below for details).
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Moreover, as we have already seen, in order to smoothen the time singularity appearing when we apply a
cross differentiation operator in the I** and 1 direction to the term ftT ds [ana dy (L™ —L™)uy(s,y)p™(t,5,%,y)
corresponding to the approximation error, we will have to center this term around the derivatives of the solu-
tion itself (in the sense given in the above discussion). This procedure allows us, thanks to Taylor expansions,
to weaken the singularities and provides integrable (in time) terms. The dramatic point is that, when do-
ing so, our bound involves the cross derivatives D,Dul", ¢ € [1,n] whose control in supremum norm is, as
suggested by the discussion done in the explicit case of a simple degenerate Ornstein-Uhlenbeck process, def-
initely out of reach as soon as £ > 1. In fact, as told by the results in [CdR17], the only thing we could
hope is that the gradient in the degenerate directions viewed as a function of the degenerate variables, i.e.
Dy, ul(t,x1,-) == (Dou?*(t,x1,), -+, Dpul™(t,x1,-)) for any (¢,x1) € [0,T] x R?, belongs to an appropriate
anisotropic Holder space” with regularity indexes strictly less than 1. Such spaces can as well be viewed as
particular cases of anisotropic Besov spaces with corresponding positive regularity indexes. Thus, the general-
ized derivative of Da.,ul* (¢, %1, -) should belong to some anisotropic Besov space of negative regularity indexes,
strictly bigger than —1.

Here is the main novelty of our approach: to tackle this problem, our main idea, in order to balance the
lack of differentiation property of the full gradient, consists in putting precisely in duality the anisotropic Besov
norm with negative exponent of (D[DQ;nu;n(t,Xl, '))ée[[2,n]]’ with the corresponding anisotropic Besov norm
with positive exponent of the remaining terms coming from the differentiation of (1.21), which in particular
involve the coefficients of the operator L™ — L™ and contain the time singularities coming from the derivatives
of the frozen Gaussian kernel p™. To the best of our knowledge, this approach is quite new in this parametrix
setting and it appears to be very robust. We refer to the proof of the main Theorem 2 in Section 2 for details
and to Proposition 3.6 in the book of Lemarié-Rieusset [LR02] for duality results on Besov spaces.

We are thus led to control on the one hand the Besov norm with negative exponent of the cross derivatives
of the solution, see Lemma 10, and on the other hand the Besov norm with positive exponent of the remaining
terms in (1.21) (involving the coefficients of the operator L™ — L), see Lemma 9. The first control (Besov norm
with negative exponent) is crucial and appears to be quite delicate. Indeed, due to the implicit representation
(1.21), this estimate also involves supremum norms of the full gradient Du?* and of the cross derivatives
themselves. This again reflects the circular nature of the arguments needed to derive the result.

To conclude this discussion on Besov duality, let us mention that a similar strategy has been implemented in
our companion work [CARHM18] in order to derive sharp Schauder estimates for the PDE (1.6) (with possibly
non trivial final condition). Therein, since we were interested in controlling the Holder norm of the solution,
the duality was anyhow used the other way round: positive regularity indexes for the solution and negative
ones for the remaining terms of the perturbative expansion.

Let us close this discussion coming back to Remark 1. As we emphasized, in comparison with the non-
degenerate result, Theorem 1 should hold assuming that the drift F; belongs to a suitable L, — L, space w.r.t.
time and the non-degenerate variable x;. We are convinced that this is the case but we deliberately decide not
to tackle this setting in order to keep this work shorter and more coherent. Indeed, in this case, the difficulty
comes from the estimate on the second order derivative in the non-degenerate direction of the first component
of the solution U™, namely Dy, Dx, uj” (which is a part of the main estimate (1.9) in Theorem 2). The point is
to establish for this quantity an L, — L, control. This cannot be derived from the previously described approach
and requires harmonic analysis techniques (see also [KR05]). The main problem to establish the estimate is
mainly due to the source term, which is actually F;. To prove it, the main idea consists in exploiting the
results of Menozzi [Men18] (where such an estimate is proved under the assumption that the drift is Lipschitz)
through the tools developed in [CARM17] (backward parametrix approach for drift F whose first component
may be in Ly — L, and the other ones in Holder spaces). Then, the Zvonkin Transform should also be tuned
a little bit following the strategy developed by Veretennikov (see e.g.[Ver80] and [FFPV17]). Such a program
would surely toughen our paper without adding any surprising result and we prefer to focus on the novelty of
the approach based on duality results for Besov spaces and the generalization of the strong uniqueness result
to the whole chain (i.e. to any arbitrary n > 1) rather than drowning the reader into additional technical
considerations.

2 Perturbation techniques for the PDE : proof of Theorem 2

In order to keep the notations as clear as possible, we forget the superscript m standing for the mollifying
procedure and we suppose that the following assumptions hold:

"In other words, the regularity index depends on the considered variable
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Assumption (AM). We say that assumption (AM) holds if the assumptions gathered in (A) hold true
and the coefficients F, a are infinitely differentiable functions with bounded derivatives of all order for a and
greater than 1 for the coefficient F'.

In the whole section, we consider a fixed final time 7" > 0 which is meant to be small, i.e. T < 1. Let us
consider for this section a generic PDE with generator corresponding to (1.5) and scalar source f having the
same Holder regularity than the drift terms in (1.1) (i.e. the scalar function f below can be any of the entries
of the R%-valued (F;);c[1,n) in the dynamics (1.1)). Namely, we concentrate on
(Opu + Lyu)(t,x) = —f(t,x), (t,x) € [0,T) x R, 2.1)

u(T,x) =0, '

where (L;)>0 is defined in (1.5) and stands for the generator associated with (1.1) when the coefficients are
smooth.

The key result to prove strong uniqueness for the SDE (1.1) is actually the following theorem from which
one easily derive Theorem 2 for each component of the solution of the systems (1.6) and then the result in full
generality.

Theorem 3 (Pointwise bounds for the derivatives of the PDE (2.1)). There exists v := v((A)) > 0 and
C:=C((A)) >0 s.t.
[Dullec + [[D(D1u)|lec < CT7, (2.2)

with obuvious extension of the definition in (1.4) to the current scalar case.

The proof of Theorem 3 is performed in Section 2.2 through the forward parametrix approach consisting
in considering a suitable prozy semi-group around which the initial solution of (2.1) can be expanded. To this
end we first investigate in Section 2.1 below the linearized Gaussian process deriving from the dynamics in
(1.1) which will provide the suitable model for the parametrix.

2.1 Gaussian proxy and associated controls
2.1.1 Linearization of the dynamics

Fix some freezing points (7,€&) € [0,7] x R"®. For fixed initial conditions (t,x) € [0,T] x R™ a natural
linearization associated with the mollified version of (1.1) writes

dxgﬂg) = [F(v, 91},7’(5)) + DF (v, 01),7_(5))(5(5)7,&) - ev,T(g))]dU + Bo(v, 9v,r(€))de,

Yu € [t, 5], XET@ =x, (2.3)
where )

0.,-(&) =F(v,0,,:(§)), ve[0,T], 0--(8) =¢, (2.4)

and DF(v,-) denotes the subdiagonal of the Jacobian matrix DF(v,-). Namely, for z € R™¢:

04,4 04,4

Dz1F2(U7 Z) Od,d T te 0d7d

DF(U, Z) = Od,d DZQFg('U, Z2:n) Od,d Od,d :
' 04,4 : :
04,4 e 04,0 Di, Fn(v,2n-1,2,) 044

From the non-degeneracy of o and Hormander like condition, the Gaussian process defined by (2.5) ad-
mits a density ]5(77‘5)(t7 $,X,+) which is suitably controlled (see Proposition 5 below and for instance [DM10],
[CARM17]).

We explicitly integrate (2.3) to obtain for all v € [t, s]:

X6 = RO (v, t)x + /v R (v, u) (F(u, 6.,-(§)) — DF(u, 9u,r(€))9w(5))du
+ / "ROO(0, u) Bo(u, 0, 1 (€))dIV,

v
=m{}® (x) + / R (v,u) Bo(u, 0., - (£))dW,,
t
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where (R(T €)(v,u))t<uv<s stands for the resolvent associated with the collection of partial gradients in
(DF(v,0,,7(§)))velt,s) Which satisfies for v € [t, s]:

8’01;{(7-75) (’Uv t) = DF(Uv GU,T(S))R(Tﬁ) (’U, t)a R(Tﬁ)(t t) = Indxnd- (25)

Note in particular that since the partial gradients are subdiagonal det(R(™%)(v,t)) = 1.
Also, for v € [t, s], we recall that mf)Tgs)(x) stands for the mean of X{® and corresponds as well to the

solution of of (2.3) when ¢ = 0 when the starting point is x. We write:

X9 = m{7) (x / RO (0, u) Bo(u, 00 - (€))dWa, v € [t, 5], (2.6)
Importantly, we point out that x € R*® — m(T 5)(x) is affine w.r.t. the starting point x. Precisely, for

x,x € R,
m{7® (x +x') = R (v, )x’ + m{7;* (x). (2.7)

v,t v,t

We first give in the next proposition a key estimates on the covariance matrix associated with (2.6) and its
properties w.r.t. a suitable scaling of the system.

Proposition 4 (Good Scaling Properties of the Covariance Matrix). The covariance matriz of X9 in (2.6)
writes:

KU = / R (v, u) Ba(u, B,,., (€)) B'RTE (v, u)*du.
t

Uniformly in (1,€) € [0,T] x R™ and s € [0,T), it satisfies a good scaling property in the sense of Definition
3.2 in [DM10] (see also Proposition 3.4 of that reference). That is, for all fited T > 0, there exists Cag :=
Cas((A),T)>1 s.t. forall0 <t <v<s<T, for all (1,€) € [0,T] x R":

Ve ER™M, Cyg(v— )M Tooi® < (K¢,€) < Caslv — )7 Tumil, (28)
where we again use the notation introduced in (1.18) fpr the scaling matriz Ty _;.

The proof of the above proposition readily follows from Proposition 3.3 and Lemma 3.6 in [DM10]. We now
state some important density bounds for the linearized model.

Proposition 5 (Density of the linearized dynamics). Under (A), we have that, for all s € (t,T] the random

variable X% in (2.6) admits a Gaussian density p™8)(t, s,x,-) which writes for ally € R™¢:
1
5(7.€) — (7,6) (1,6) (7,€)
p (ta S, X, y) T n ~ T €Xp ( (Ks ) ( mg (X) - y)7 my (X) -y )a (29)
(Qﬂ)Tddet(Kth’g))i 9 < it it )t >

with ngt’g) as in Proposition 4. Also, there exists C := C((A),T) > 0 s.t. for alll € [1,n], r € {0,1}, we
have:

T ST c — — T, 2
| Dx, Dy, 978 (8, 5,%,y)| - < o P (~C7 s = DIT 2 (O 0 — ) [7)
S — 2 2/7T72
¢ .
= —1p(c—€1)(tusux7 Y) (210)

Proof. Expression (2.9) readily follows from (2.5). The control (2.10) in then a direct consequence of Proposition

(7'5)( )

4 for a = 0. Differentiating w.r.t. x recalling from (2.7) that x — m is affine yields:

D59 (15, x,y) = = |[R79 (s, 0] (KT 7 (03 () = y)] 579 (1,5,%,9). (2.11)
The point is now to use scaling arguments. We can first rewrite

[RTE(s,6)] " (K9) 1 = (s — )[R (s, 0)] TS (K T,

> s—t’

(2.12)

where Ki’t is the covariance matrix of the rescaled process ((s - t) 2T, Xt w at time 1. From the

t+v(s— f))ue[() 1]

good-scaling property of Proposition 4, it is plain to derive that Kl’ is a non-degenerate bounded matrix, i.e.
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there exists C' > 1 s.t. for all ¢ € R, C-1[¢]2 < (KP tC ¢) < CI¢|2. A similar rescaling argument yields on
the deterministic system (2.5) of the resolvent yields that R(™)(s,t) can also be written as:

~ 1 = (7,6),s,t *
ROO(s 0 =T L [R T (1,0)] T, (2.13)
=~ (1,8),s: - 1
where again R (1,0) is the resolvant at time 1 of the rescaled system T,_;[R(78) (t +v(s —t),t)]* T, =

= (1,8),s,t "
([R (v,0)] ) o associated with (2.5). From the analysis performed in Lemma 5.1 in [HM16] (see also
ve

7 ~ = (7—75)757t *
the proof of Proposition 3.7 in [DM10]) one derives that there exists C s.t. for all ¢ € R",|[R (1,0)]¢| <
C1/¢]. Equations (2.11), (2.12) and (2.13) therefore yield:

Dy, 576 (2,5, %, )]
(R 0.0] (&) (- 000 -v)))

< O(s — )7+ 3 (s — )3 T2 () (x) — y) 579 (1.5, %, y).

From the explicit expression (2.9), Proposition 4 and the above equation, we eventually derive:

N|=

< (S _ t)_]""% ﬁ(T’g) (ta §, X, Y)

. c -
|Dx,-p( 75)(t757XaY)| < m((s—t) T, t( ( 6)( ) — y)|)
1 B o
< o (O O )~ y)F)
S — 2
¢

£)
oo t)j_*pc 7 (L, 5,%X,Y),

up to a modification of C, which gives the statement for one partial derivative. The controls on the higher
order derivatives are obtained similarly (see e.g. the proof of Lemma 5.5 of [DM10] for the bounds on
D)Q(lﬁ(T7£) (taSaX7Y))' O

Now, let us specify a useful control involving the previous Gaussian kernel which will be exploited in some
cancellation techniques.

Proposition 6. Forallk € [1,n],0<t<s<T, (x,§) € R" xR" and M € R? the following identity hold:

DOt s, %, y) (M. (v~ m ()i )y = (ML), Lo = (L 1) €RL (2.14)
Rn

Proof. From Proposition 5, we have [g,.. 5™ (t,s,x,y)(y— mg tg)( ))kdy = 04. Differentiating this expression

w.r.t. xj and using the Leibniz formula (recalling as well the identity (2.7) which yields Dy, [m thg)( Nk =
(R(T’g) (S,t))]%k = Id,d) gives (214) U

2.1.2 Associated inhomogeneous semi-group

Fix t € [0,T], &€ € R™. With the notations of the previous paragraph, we introduce the following inhomo-
geneous semi-group associated with (2.3) for 7 = ¢. Namely, for all s € (t,7], g € Bia(R",R) (space of
measurable functions with linear growth), x € R"¢:

gl = | dyp 9t s.%v)g(y). (2.15)

From now on, we will write with a slight abuse of notation %(t, s,x,y) := p“4)(t,s,x,y), i.e. we omit the
freezing parameter in time when it corresponds to the considered starting time. One can derive from Proposition
5 the following important regularization result.

Lemma 7 (Regularization effects for the inhomogeneoub semi-group). Let 0 < v < 1. There exists C :=
C((A)) such that for all ¢ € {0,1}, 1 € [1,n], k € [1,n], x € R™:

D%, D P, (1m0 >>k!”)<x>|\s:xsc<s—t>-%-<l-§)+v(k"). (2.16)

X1+ s,t
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Let f be a 9-Hélder continuous functions where ¥ := (91, -+ ,9,) € (0,1]" is a multi-index and fori € [1,n],
¥; stands for the Hélder regularity of f in the variable x;. The following result then holds.

- There ezists C := C((A)) s.t. for all £ € {0,1}, 1 € [1,n], x € R"<:

n
D8, D PS4 () = £ () ) (0)llemx < C Y15y, (s =) 30842070 2.17)
j=1
where [fj(&.)]ﬂj = SuI)Z#Z’GRd’(Zl:]‘fl,Zj+1:n)€R(n71)d |f(Z1:j—172/’Z1;jlﬁz~i);“{9(]‘z1=jfl,Z,zl:j+1)‘ stands fmn the Hélder

continuity modulus of order ¥; of f in its 5t variable.

- Centering arguments. For alll € [1,n],k <1, it holds that:
Do PE (1) (0 = D PE(F) = Feae1, 057(€)) ) (). (2.18)

- As particular cases of the previous items, we have that there exists C := C((A)) s.t. for all I € [1,n]?,
x € R

|Dx1DxLP9 ff ||§ x < OZ f] 19 S - t)ilJrﬁJ‘(j*%)’ (219)

| Do P f (%) e mng £i(s, Vo, (s — )= DH3G-3),

Proof. Let us first mention that identities (2.16) and (2.17) are direct consequences of Proposition 5.
Centering arguments like (2.18) will be a crucial tool in the analysis below. To justify such an identity,
write:

DB, (S O7€)) ) = Do [ dyi(t,%,3)f(v1,51, 657(6))

- D, / Ay i1 f (11, 057(0) [ dymmit(t.s.x.y).
Rnd Rnd

Now, the structure of the linearized dynamics (2.3) yields that the variable x; only appears in (R®£) (s, 1)x);.,,
from its {*" to its n d-dimensional block. Therefore, setting e.g. ¥i.n = Yin — (R(t’ﬁ) (8,8)X)1:n, the integrated
quantity fRnd dy1..p¢(t, 5,%,y) does not depend on x; anymore. This gives the statement (2.18).

Let us now prove (2.19). The idea is to use first a centering argument w.r.t. to the variables [ to n. Namely,

Do, Dy [PE,£(5,1)] ()
= | Da D [PE(F(5) - f<s,~1zl,1,o§f;<s>>)] ()|

IN

O — =121 L€ (SO (6 )l I — 00017 | | (0,

J=l

where for a function g € By, (R?, R) we denote,

PSuot) = [ dvilStsxyloy) = [ dyif (s xy)aly),

where ﬁg’g) (t,8,x,-) = ﬁé L (t,5,%, ) is the density appearing in Proposition 5%. That is, Pgt can somehow be

viewed as the pseudo semi-group associated with the density p, 5Lt 1) appearing in Proposition 5. The dependence

in C in PEt is then omitted for notational simplicity.

8we again use from now on the same notational simplification as for ﬁ(t’g)(t,s,x, D o= 135(75,s,x7 -), i.e. we omit the time

superscript when it corresponds to the first argument of the density.
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In the current regularized setting, it is plain to observe that taking & = x, mgf;x) (x) = 6;,4(x). Therefore,
from (2.10):

- n y — 05, <)) % -
‘Derxz |:Ps£,tf(sv)} (X)‘ ‘5_ S CZ/ [fj(sv )]19]dy|( (S t(t)l))J| C—1(t7S;X,y)
=X J I nd

- [y~ m )"

S CZ[fJ(S’ )]’l%/ ddy Sit)l 2 pC*l(t757Xay>
J=l :

< O [fils, )y, (s — )70
j=l

The control for | Dy, P o f(x || ¢—, 18 derived similarly. O

We state in the lemma below a useful control to obtain through Lemma 7 some smoothing effects for the
degenerate part of the operator. The statement readily follow from (Tg).

Lemma 8. From the smoothness assumption on the drift coefficient in (Tpg), there exists C' := C((A)) s.t.
for all € € [2,n], k > ¢, and for all (s,x,&) € [0,T] x (R"?)2:

\ (Fels y1a-1,07(€)) — Fols,0,4(6)) — Dot Fi(5. 05,4(€)) (v — 0..4(8)),_,)

<C{Z{ Fo)y . s 3 — BusGOLI ) +{DerF s Dal(y — 6us60)es 7).

2.2 Control of the sensitivities: proof of Theorem 3

To prove Theorem 3, the idea is to expand the solution of the PDE with regularized coefficients around a
suitable proxy, as explained in Section 1.4. The proxy used here is the Gaussian process introduced in Section
2.1 for a suitable freezing parameter € to be specified later on. Then, the Duhamel formula (or first order
parametrix expansion) yields:

u(t,x) = /t ds [Pﬁ +/tTds L — I )( )} (x)

Fi(5,7) = Fi(5,050(6)), Diu(s, )| ()
o[l [ps (;Tr [CL(& )= als,0.(©)D3uls. )] ) |

v [ o ﬁf,t(i«n(s,-)—Fi<s,es¢<s>>

—D;1Fi(5,05(&))(- — 05,(€))i—1), Diu(s, )>>] (x), (2.20)

Il
H\
Oy
Pt
m
+
\
S
ci’“

for any & in R
To establish (2.2) we need to differentiate the above expression w.r.t. (x;);ef1,,) and then w.r.t. x; and
(X1)i1e[1,n) in order to obtain estimates depending only on known parameters in (A). Differentiating first this
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expression w.r.t. x;,1 € [1,n] we obtain:

Dy, u(t, x)
_ /tT dsDy, [ﬁgtf(s, -)} (x) + /tT dsDy, [ﬁﬁt ((Ls - iS)n) (Swﬂ (x)

{/tT dsD, | PS,f(s,1)] (x)
+f " dsDi [P, (((Fa(5.) = Pas0,0(€)). Druts. 1)) ()

o [ o [ (G [ (as >—a(s,es,t@)))D%u(s,»m <x>}
, .
—|—{/t dsDx, | P

<, (2 Fi(s,0,4(6))
—D;1Fi(5,05(&))(- — 05,(€))i—1), Diu(s, )>)1 (X)}

T T
/ dst(s,x) +/ ds[f(s,x). (2.21)
t t

The term H, f(s,x) gathers all the derivatives of the solution w.r.t. the non-degenerate variables whereas

If (s,x) precisely gathers the derivatives w.r.t. the degenerate ones. We will now start from the representation
(2.21) which we will again differentiate w.r.t. the non-degenerate variable x; in order to prove the estimates
of Theorem 3 concerning the second order derivatives which are the trickiest ones. Indeed, as it has been
succinctly explained in Section 1.4, when differentiating the kernel associated with the frozen semi-group
defined by (2.15) we generate an a priori not integrable time singularity which then needs to be smoothen by
using, among others, tools developed in Lemma 7 (centering or cancellation arguments). The worst case then
corresponds to the higher order of differentiation, namely Dy, (Dxlu(t, x)) which, as suggested by Proposition
5, generates a time singularity of order 1/2 4 (I — 1/2) in the time integrand of the r.h.s. of (2.21). We then
only concentrate on this term and omit the proof of the statement concerning the boundedness of the gradient
Dy, u(t,x) which could be shown more directly.

The proof will be divided into two parts: we first handle the non-degenerate part of the operator (i.e. the
estimate for Dy, H;(s,x)) and then the degenerate part (i.e. the estimate for Dy, I;(s,x)) which is a bit more
involved.

Finally, before entering into the proof, we introduce some notations to ease the reading. We point out
that the contributions H f , If do depend on the freezing variable £&. We omit this dependence for notational
convenience when, as default & coincides with the spatial argument x of the term. We write in this case
Hls(s,x)\g:x =: H;(s,x) (resp. If(s,x)|5:x =: I;(s,x)). The freezing parameter explicitly appears when a
more careful choice is needed (see Section 3.2). Accordingly with the definition in (1.3), we will also use, with
a slight abuse of notation recalling from (1.1) that the 4t variable appears with Holder regularity B up to the
level j of the chain, the notation

() (5., = oo [(F2) (s, g, (2:22)

Source term and non-degenerate part of the operator: estimates for Dy, H;(s,x). We first focus
on the source term and the derivatives w.r.t. the non-degenerate variable x; in (2.20) (three first terms in the
r.h.s denoted from now on accordingly with (2.21) by H;1(s,x), H; 2(s,x), H 3(s,%)).

For all I € [1,n], one readily derives from Lemma 7 (centering argument from the variables [ to n) that for
the source term:

Dy Hya(5,%)| i= | Do, Doy [P, £(5, )] <x>\] <CZL 5, (s—)THAGTYD (208)
£=x

Those terms are integrable in time as soon as
1 25 —2
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These thresholds are precisely those appearing in assumption (Tg) and which lead to strong uniqueness for the
associated SDE. Through our perturbative approach we will actually show that they are also precisely those
leading to Theorem 3.

Similarly, from (2.20), (2.21), for the drift associated with the non-degenerate part, we first rewrite from

the centering properties of Lemma 7:

Dy, Hyo(s,x)| = ‘Dxlel [Pﬁt ((Fy(s,") — Fy(s,044(€)), Dyu(s, -)>)} (x)‘ .
< DD [P (B30 = Fats 100,020, Puns )] 69|
+ [ D Dy [P, ((Fals, 101, 655(€) — Fi(s,0,4()),
(Dyu(s, ) — Dyufs, .1:1_1,91;3(5))»)} (x)‘ L= .
Thanks to Lemma 7, this again gives
| Dy, Hy 2(s,%)] (z”: | D1ullso[(F1);(s, )]s, (s — £) "= 3) (2.25)
303 D Dyulal B,y s — )b )
j=l k=1

leading precisely to the same integrability thresholds of equation (2.24) and assumption (Ts) (as for the source
term). The idea behind this control is crucial. We first handle, with the sole Holder properties of drift and
the supremum norm of Dyu, the variables which are at a good smoothing scale w.r.t. the induced singularity.
For the remaining term, which exhibits for the drift non-sufficient smoothing effects, we then additionally
exploit a cancellation argument involving the gradient of the solution itself, which consequently makes the
cross derivatives appear.

Eventually, we get for the diffusive part:

| D, Hi3(s,%)|

= [punn [2 (57 [0t - ats.0.u€0) Dt ] ) 60

£=x

— [ [P (G [t - s 0520 DRuts. ] )| 00
e

DD [P (70 [(alorm001,652€)  als0200) Dhuts. ] )| 00

E=x
=: |Dx, Hy31(8,%x)| + |Dx, Hy 32(s,%)] . (2.26)

The term Dy, H;31(s,%) is already centered at the appropriate scales, i.e. from variables [ to n. We thus

readily derive, similarly to the previous computations thanks to Lemma 7 and recalling that a is Lipschitz
continuous, that:

| D, Hy 31(5,%)| < Ol D3ullscla(s, )]s D (s — ) 7F0=2) < C||D3ulloola(s, )i (s — )72, (2.27)

j=l

which does not give a critical contribution w.r.t. the previously exhibited thresholds in (2.24) and (Tg). For
the contribution |Dx, H; 32(s,x)| we use, in the same spirit as for | Dy, H 2(s,x)|, a centering argument and an
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integration by parts to obtain:

| Dx, Hi 32(s,%)|

= ‘DXLDxl [ps&,t (%TTKQ(S? 11, 0{9;(5)) - a(57 08,15(6)))

x(D3u(s, )~ Diu(s, 111, 855€)] )| )

£=x

1 d .
5 Dxi D (2_) /R ay (0 (Pt 5. 3) (a5 (5. 3101, 047(8)) = a1 (5. 0,4(6))) ),

E=x

where y; = (y1,---,y9), Bj 7, denotes the derivative w.r.t. to the 4t scalar entry of the non-degenerate variable
y1 and a;. denotes the 4t row of the diffusion matrix a. We therefore derive from Lemma 7 and the smoothness
of a (by the Rademacher theorem, « is differentiable almost everywhere):

d X
DaHan(s.x)] < CIPD(s e [ iz tsxy)

« ( [6% _(055¢(g)£1:11| + 1) [a(s, )]1](y — €5,¢(€))in]

< C|DDyuls,)||oo(s — 1) 2. (2:28)

With the notations of (2.21), plugging (2.27), (2.28) into (2.26) and together with (2.25), (2.23), we eventually
derive that there exists 0 := §((A)) > 0:

(D1u(57 y) — Diu(s,y1.-1, 91;,?(5))) >> ‘

T
/ dsDx, Hy(5,x)| < CT°(|| D1l + [DD1t|0o)- (2.29)
i

Degenerate part of the operator: estimates for Dy, I;(s,x). These are the most delicate terms to
handle. Restarting from (2.21), we first write for all [ € [2,n]:

Dy, (s, )|
- \DXI,Dxl [Pf,t(Z ((Fi(s.) — Fi(5,0,1(8)) — DyyFi(5,001(€))(- — 0u1(€))i1). Diu(s ->>)] @ .
i=2 £=x
which readily yields that
Dy (5, )|
< ’Dxlel{ €, ( S ((F (5,054(6)) — Di 1Fi(s,0,,0(6))(- — 0,.4(6))i 1),
1=l+1
Dau(s,))) | )
ﬂ
_ l
+]Dxl Dy, [PE ( 3 (Fuls, )~ Fils, w1, 05316,
Diu(s7~)> (x)
e
l
+‘Dx1Dxl{ €, (Z 511, 057(€)) — Fa(0,.4(6))
—Di1Fi(5,05:(8))(- — 05,:(€))i-1), Dius, »)] (%)
E=x
= |DX1I1J(S7X)|+|DX1]2,1(87X)| +|DX1]3,1(87X)|' (230)
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We emphasize that the integrands Dy, I1 (s, x) and Dy, I2(s,x) are already designed to smoothen the time
singularities generated by the cross differentiation of the inhomogeneous semi-group w.r.t. the variables x; and
X1. Indeed, on the one hand

|DX1[1)[(S,X)|

= DD [P (i, ) = Fils,0,,0(€)) — DicaFils, 0,4())(- — 054(€))i1), Din(s, ) | ()

i=l+1 ’ =X

Hence, Lemmas 7 and 8 yield:

| D, I1.(s, )| (2.31)

n

< C|Dijrmullo Y { (D aF;)j 1)y (s— ) H DO L [(Fy ), (S—t)me(jfl/z)} ’
=41

where Djy1.,u = (Dl+1u, e ,Dnu) using as well the notation of (2.22) for the last inequality. Observe that
the most singular terms in the previous bounds are those associated with the exponents —I + 5,(j — 1/2).
It turns out that they are indeed integrable under assumption (Tp) giving again precisely the appropriate
thresholds.

On the other hand, Lemma 7 also yields

‘Dx112,l(8’x)| = ‘DXZDXI

l
P, <Z (Fi(s,-) — Fy(s, 10-1,057(€)), Dyu(s, -)>>] (x)

=2

E=x

< C||Dig-rullo Y [(Fra);(s, )]s, (s — 1)U, (2.32)
j=l

and those terms are again integrable as soon as the thresholds of (Tg) hold.

It hence remains to control the terms in Dy, I3 ;. These terms are the tricky ones since they are, a priori,
not designed to smoothen the time singularities generated by the cross differentiation. Observe indeed that, if
one tries to reproduce the above calculations, we obtain from Lemma 7 that

| Dy I3,1(5, %))

l
Pﬁt(z ((Fi(s,10-1,051(8)) — Fi(0:.4(8))

= |Dx, Dy,
i=2

—Di 1Fi(5,05,:(8))(- — 05,4(€))i—1), Diu(s, »)] (x)

E=x

IN

C||Dgqulloo(s — )~
l
X (Z[(F2:j)j(57 Mo, (s = )25 L [(D;_1F;)j-1(5, )] (s — 1) HHDU=3 >7

=2

< CIDaullocls =17 ((s = OFF 4 (s = )30,

up to a modification of C' and for T small enough. This leads, as soon as [ > 2, to a time singularity which is
not integrable. Indeed, (1 +7)/2 < 1 (recall that 1 is meant to be small). To overcome this problem, the idea
consists in writing, thanks to Lemma 7,

[ D, I3,1(s, %)
l

D Dy | P, (D ((Fils, 101,07 ()~ Fils, 04,0(€)) ~ Di 1 Fi(5, 0,,(6)) (-~ 05.4(€)),._,),

1=2

(Diu(s, ) = Diuls, 14-1,657(6)))) )| ()

(2.33)

£=x
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and to take advantage of the additional smoothing effect from the solution of the regularized PDE itself through
the above contribution D;u(s,)—D;u(s, 1.4-1, 913:77; (&), € [2,1]. To do so we write, by expanding the gradients
in (2.33) with the Taylor formula,

|Dx, I3,1(s, x)|
‘DXZDXI[ < (i< 1101, 07(6)) — Fi(s, 0,.4(€))
—D; 1 Fi(0,,4(€)) (- —0,.:(€)),_,),
Z/ DD (s, 11,0 (€) + A(-1in 05,’%(5)))('—9syt(5))k>>](x)

zl:i:/ol dADx, Dx, [Pﬁt <<(Fi(3» =1, 057 (8)) — Fi(s,0,,4(€))

1=2 k=l

— Di_lFi(S, Os,t(é))( : _Os,t(g))ifl)a

DDy, 11, 0°7(€) + At oi:’z<£>>><~—es,t<s>>k>)}<x>, (2.31)

for any | € [2,n]. Note that in the above expansion we used the Schwarz theorem to exchange the order of
the derivatives. Indeed, we importantly point out that our approach a priori allows to control, in appropriate
Besov spaces with negative exponents, the quantity D;Dypu, only for ¢ < k (see Lemma 10 below).  The
above expansion hence allows to obtain the additional contribution (- — 65 (§))r which, thanks to Lemma 7,
is precisely designed to smoothen the time singularity coming from the cross differentiation over the variables
x; and x; of the semigroup (notice indeed that k > [). Namely, introducing now for all i € [2,1],k € [I,n],
(y1:i_1,yi+1m) S R(n_l)d, (t,X) S [O,T] x R™4:

(8,¥1:i—1,¥i+1:n)5(t,%) | d (8,¥1:i—1,¥i+1:n):(t,%) _
LAk Yy € RO W (vi) =

Da Do, (15:%,¥) @ ((Fi(yra-1,655(6)) — Fi(8:4(6))
~ D Fi(0,(6)(y — 0:4(6)),) ) (- - es,t@m)*} 7 (2:35)

where the subscript (1,1) in \Ilgs(fll)lkl’yi“:")’(t’x) is here to indicate the differentiation w.r.t. Dy, Dy, acting on

the frozen density (we will also use for the analysis the notation \IJ(S Yy )% Which indicates that the
sole differentiation w.r.t. x; has to be taken into consideration, see Sectlon 3.2 below). Pay attention that the
above function is (R?)®*-valued.

We can expect a time smoothing effect for \ng(’gi:)igl’yi“:")’(t’x) of order (s — t)~1/2+(=1/2)5
+(s — t)~1/2HE=D=1/2) 0+ where the exponent —1/2 derives from the differentiation Dy, . This fact can be
easily deduced from Lemma 7 and the previous computations when £ = x. With these notations at hand, it
thus remains to control

|Dxlf3l(8 x)|

39>

=2 k=l

x / ddyi{(wﬁfgf,;;;’”*1:"*“”“<yi>>:DyiDyku@ V-1, 045 (€) + My — 0@:’2(5»)}

/ d(Y1:i-1,Yit1:n) (2.36)

R(n—1)d

)

W

where stands for the double tensor contraction, in terms of known parameters in (A). Unfortunately, as
suggested by the computations in (2.23), the control in supremum norm of (D;Dyu)1<;<k<n is definitely out
of reach. Recall indeed that in this equation (which corresponds to the case i = 1) the thresholds are sharp in
order to retrieve an integrable singularity (see (2.24)).

Roughly speaking, what we can expect is that for fixed (y1.-1,¥i+1.:n) € R~V the partial application

yi = Dpui(s,y;) = Dy, u(s,y),y = (¥1:i-1,¥i, Yi+1:m) is as smooth as the Green kernel involving the source
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f in the indicated equation, i.e. Gﬁf (s,y) := f dvP i ¢ f(v,y). The specific Holder modulus af of y; —
Dy, G f(s,y;) := Dy, GEf(s,y) can be derlved from Lemma 7 and we obtain that any of satisfying af <
1-(1—Bk) (k—3)
-1
Keeping in mind this objective, the next step consists in exploiting a Besov duality result on the variable y;

is attainable. Our guess is hence that the same property should hold for y; — Dy, ut(s,yi).

k
recalling that C;" (R?,R) = Bad oo(R?,R), where from now on the notation Bj , stands for a Besov space with
associated indexes p, g, s (see Triebel [Tri83] and Appendix C below). The indexes p, ¢ denote the integrability
parameters and s the smoothness one. However, instead of focusing on the Holder modulus, we will concentrate

on ||D;Dyui(s,)| pokt (space of the derivatives of Holder functions). This specific choice allows to naturally

deal with the cancellatlon techniques which require to change the freezing points depending on the current
regime of the underlying frozen heat-kernel (see the proof of Lemma 10 in Section 3.2 below). We also carefully
mention that the quantity ||D-D;€1L"(ts7 -)||Bag_c,1 is equivalent to || Dyu’(s, )H ok (see Proposition 14).

A classical fact is that B .00 ! and B1 1 o can be put in duality, see e.g. Propos1tion 3.6 in Lemarié-Rieusset

k k ~ k ~ k
([LRO2]). Indeed, with the notations therein Bi‘g,;} is the dual of Bllflai = B;ai where B%;ai denotes the
k

closure of the Schwartz class S in Bi_la" (see also Theorem 4.1.3 in Adams Hedberg [AH96] for the density of

k
S in Bi—lai ). Exploiting this fact, we then derive from (2.36) and the multi-linearity of the tensors involved
that:

[ Dx; I,1(s, %))

l n 1
< C / d>\/ d(Y1:i-1,Yit1:n)
X{!{Wii’f,i;;’”“z“’“”“<->}1 o DD, 6 €) s~ 6Dt
l n
< C’ZZ/ d(Y1:i—1,Yi+1:n) H{ ,(’z)’i)lkl’yiﬂm)’(t’x)(')} Lok (2.37)
i—2 k= JROTD By, "
x[ sup DiDyu(s, 21:i-1, Zivtn) ||, Li<ia
z]‘?jelll’n]]ij#i BZ;L,;O

+ sup
z;,§€[1,n],j#4,A€[0,1]

DiDyu(s, z1:i-1,05 (&) + A(- — 65 ,(€)), Ziy1:n)

B 1]11_1}}.
BOJOC

Observe now that, for any A € [0, 1] and the norm equivalence of Proposition 14, we have:

H@Dwﬁmmm%A©+M“ﬂQQWMHM

ak—1
Bog,oo
< cw%m&m%hﬁaa+xo—%ge»mﬂm .
Booi,oo
< CHDkU(Sazlzi—ly SZigin)|| L

g
Bod o

exploiting the scaling and shift invariance properties of the Hélder modulus. Using again the norm equivalence
of Proposition 14, we eventually derive:

Hmemmjh%Ao+M—ﬂ;@»mﬂm

ak_1
Bool,oo

< C*|\DiDyu(s, zri-1, s Zivim)|| ., - (2.38)

Bool,oo

In other words, the dilations-translations of the variable y;, that appear when ¢ = [ in (2.37), do not affect the
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regularity estimate. We therefore obtain:

[ Dy I3,1(s, %)

l
$,¥1:i—1,Yi+1:n),(E,X
< CZ /(n a yl:ilei+1:n){H [\1/1()(511)7]61 Yitin)( )(_)]

i=2 k=1 /R
a’?1}'
Booz,oo

To conclude this proof we now need the following results whose proofs are postponed to the next subsection:

- (2.39)

i
By,

X sup
zj,j€[1,n],j#

Dleu(sa Z1.4—1,", Zi-‘rl:n)

Lemma 9. Let ] € [2,n], i € [2,1] and k € [I,n] and let \I/(S(’lyll)l P (%) Rd _y RA e the function
defined by (2.35). There exist C := C((A)) > 0, af = ;:r}l < %, W=y =2+ni-32)>1
such that
1:i—1,Yi41:n),(1,X -3 k.
H |:lpz(':9(vl)j1)7k yirtm) (¢ )():l 1k < 0(3 - t) ng%’ QC\i(t? 5, X, (yl:i—lvyi-‘rl:n))y
Bl,l ‘

where, with the notations of Proposition 5,

ch\i(t737X7 (yl:i717yi+1:n)) = /]Rd ﬁf(tﬁ,wid}’i = H ~/\/’c(s—t)2j*1 ((Hs,t(x) _Y)j)7 (24())

Jell,n],j#i

denoting as well for a >0, z € RY, by N, (z) = ﬁ exp ( | * ) the standard Gaussian density of RY with
2

covariance matriz aly. In the above control ¢ = C~1

Lemma 10. Let u be the solution of (2.1).
1
There exists C := C((A)) > 0 such that for all i < k € [2,n]? and of := e P %,

sup || DiDgu(s, y1i-1,, Yit1in) C(IPulloo + [DDruf[oo)- (2.41)

v;,J€lL,n],j#i

<

ak—1 —
Bog,oo

Remark 3 (About Lemmas 9 and 10). There are some specific points to be emphasized about the indicated

lemmas: We point out that the parameters v¥, oF actually do not depend on the index k. We keep the notations

to remember that they are associated with the Hélder regularity of Dy, u w.r.t. to its i*® variable which we choose

to investigate in the corresponding negative Besov space for technical reasons. We also emphasize that the norm

which corresponds to

Bog,oo

Dru(s,¥1:i-1,  Yit1im)

HDkau(s,yu_l,~,yi+1m) p, s actually equivalent

B0

.
the usual Holder norm on C;‘i (see Proposition 14 below). This can be seen again as a specific feature appearing
when dealing with strong uniqueness through the Zvonkin approach. The reqularity is associated with a variable
independently of the level in the chain (1.1).

Remark 4 (Holder moduli of the gradients). Once Lemma 1 0 is proved, it follows from the Schwarz theorem

that for alli < k, Dy D;ju = D;Dyu is also controlled m Boo oo - From the norm equivalence of Proposition 1)
this means that Dyu is Hélder continuous in its i variable for all i in [1,n].

We can then deduce, using Lemma 9 and Lemma 10 that
l n .
3.k
Dy Isa(5,%)| < €D D (s = )58 (IDulloc + DDyt ) (2.42)
=2 k=l

which are integrable terms since ¥ > 3. With the notations of (2.21), (2.30), we eventually derive from (2.42),
(2.32), (2.31) that there exists v := v((A)) > 0 such that:

T
/ dsDy, I;(s,x)
t

< O (|| Do + DDyl ) (2.43)
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Conclusion. Bringing together (2.43) and (2.29) yields for all I € [1,n] and all (¢,x) € [0,T):
|Dsy Dt ¥)] < C(T7 + T%) (|| Dutflos + [D D1t oc ) (2.44)

It is clear that the previous analysis can be reproduced without differentiating w.r.t. x;, leading to improved
singularity exponents (see also the proof of Lemma 10 which somehow exactly explicit these computations).
We therefore get:

[Du(t, 0] < O + T ([Dull + D Dsu]), (2.45)

for some positive exponents v/, 8 (with v > ~, §' > §).
Taking the time-space supremum in the Lh.s of (2.44) and (2.45), recalling as well that T is meant to be
small, i.e. s.t. 4CT°NY < 1. we derive:
|IDufloc + DD1ullo < 2C(T7 +T7).

This concludes the proof. O

3 Estimates in Besov norm

This section is dedicated to the proofs of the main technical results needed to obtain Theorem 3. Namely, we
prove the Besov estimates of Lemmas 9 and 10.

3.1 Proof of Lemma 9

We will here exploit the thermic characterization of Besov spaces (see Chapter 2.6.4 in [Tri83]) which is also
recalled in Appendix C.
From (C.1), we are thus led to estimate, for any [ € [2,n], i € [2,] — 1] and k € [I,n]:

1 k
dv o —1 i—1,Yit1:n),(t,
/ N NS i Vet O FATEYE
0

We split the time integral in the above equation into two parts writing:

(S—t)pi'k ak—1 ( . . )(t )
/o dvo ™ (|0 + WY ) L e gy

7

! O‘:’,c*l S.V1:4 i1 x
+/( o™ 7 [[0phy % WYY O ]| gy (3.1)

s—t)Pik

—: Lower [\ng(yl):iiizl7Y1,+1:n)7(tyx)] + Upper |:\Ij§:g(vl),/1157;;:17yi+1:n)v(t7x):| ,
for a parameter p; > 0 to be specified. The term Upper corresponding to the upper-part of the integral
w.r.t. v does not involve singularities. We will use this fact to calibrate the associated parameter p; ; in order
to match the integrability constraint

lp(&)/l:m—l7Yi+1:n)»(t7x):| < ¢

Upper{ Z,(l,l),k ’Y;c qC\i(ta S, X, (ylli—I? yi+1!7l))7

(3.2)

where §.\; has been defined in (2.40) and 4% > 1/2 in order to obtain a time integrable singularity. For this
term, we will only use crude upper-bounds on the derivatives of the heat-kernel and the coefficients satisfying
(Tg). On the other hand, the contribution Lower in (3.1) precisely contains the singularities w.r.t. v. It is
therefore crucial to use there suitable cancellation tools. The point will then be to prove that the associated
estimates are compatible with the upper-bound in equation (3.2).

We now write:

Upper [\Ifq(g(lyi)f; 7yz'+1:n)7(t73<)}

' ot (5,126 1:¥ 1 10m): (%)
J R L T T ST

alf —

1 ic 1 3 ; ; x
[ [ ] [ ot - voulEe e S ay)
( Rd Rd

S_t)f’i,k
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Recall from the definition in (2.35) that \Ilgs(’l";’)izl’yi“:")’(t’x) (yi) is (R?)®4valued. To proceed with the compu-

tations we assume w.l.o.g. for the rest of the proof that d = 1 to avoid tensor notations for simplicity. Writing

explicitly the function \Ilgf(’ﬁiiizl’y”l:")’(t’x) (v:i) leads to:

Upper |:\Ij£’5(’ly11)1’; 1 ’Yi+1:n)’(tax):|

1 ak_1
< / dvvlT/ dz
(s—t)Pik Rd

(Pisy1001.0L36) ~ Fi(5,0,1(6)) — DiaFils,0.(0) (v — 018, ]|

avhv(z - YZ) (Dxlelﬁs(ta S, X, Y) |: ((as,t(g) - Y)k)
Rd

£=x

From Lemma 8 and Proposition 5, we derive there exists a C' := C((A),T) > 0 such that introducing
q/\c(t7 S7X7 y) = ﬁ)c((t’ 87 X7 y)’ c= 0_1:

Upper [w{;/jj5 ¥ 10)]

1 heo(z = ¥i) _delts5,%.y)
< C d P d dy ;=<2 i L5 XY) g, B
B (s—t)Pisk v /]Rd Z/Rd Y v (s —t)U—2)+3 |(B5,0(%) =¥kl
-1
X { Z {'(es,t(x) - y)j‘ﬁj} + |(05,t(x) — y)i1|1+”7}
j=t
1 k R
i heo(z — ¥i) 4e t, s, X,
< C/ dvv zl/dz/ d}’i (Z Y)Q(ley)
(s—t)Pirk R4 Rd v (s—1t)2
-1
% (s — t)/d’j(j—l/2) + (s — t)(1+n)(z‘—3/2)
=i
1 L ok
< Cch\z(tv S, X, (Y1:i71, yiJrl:n)) / dov= 2t (S — t)_1/2
(s—t)Pisk
-1
% Z(S _ t)ﬁg(j—1/2) +(s— t)(1+n)(z'—3/2)
Jj=t

O‘i'c (i— i—
S CqAC\i(t7 5, X, (ylzi—la Yi+1:n))(5 - t)[*%+7]ﬁi‘k*% ((5 - t)ﬁl(z 1/2) + (5 - t)(1+77)( 3/2))’

recalling that the lower bound of 3;(j —1/2) is increasing for the last inequality (recall indeed that we assumed
that 3; € (gi—j, 1] ). We now want to choose the threshold p; j in order to match the integrability condition

in (3.2). This amounts to write:

ok
1 gt = g+ S g+ (Bl - 1/2) A () - 3/2)).

Since this condition should hold for any 3; € (32:?, 1] and since the parameter n € (0, 1) is small (see (H,))

we have §;(i —1/2) A (1 +n)(i —3/2) = (1 +n)(i — 3/2). The above condition rewrites:

1 1 aF 1
-4 =2+ L — =401 i —3/2).

Our global integrability constraint associated with the i*® variable in the k" derivative writes:

IR 1 af 1 ‘
“l=gtw = [—§+?}Pi,k—§+(1+77)(Z—3/2) > -1, (3:3)

which gives

A+mEi=3)+1 (34)

1—a;

Pik <
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It therefore remains to check that such a choice is compatible with the time integral part for v € [0, (s—t)Pi*]
in the thermic characterisation of the Besov norm. We point out that for this term it is absolutely essential
to get rid of the exponent v~! coming from the upper-bound of the thermic heat-kernel, i.e. d,h,(z —y;). In

order to get an integrable singularity in v, we need to decrease the crude upper-bound on 9,h,(z — y;). This

(‘3 1:i—1,Y4 n)(tx)
T

To investigate Lower \Pfs(’ly ;)L PR w1 ( x)} let us first recall from the definition in (2.35) that for all
ke [l,n]:

is done through cancellation techniques exploiting the smoothness properties of

( ) =154 :n)v t, )
S )

= DD (15 x3)| (5 = 00O (Filyra-1.65(6)) — Fi(6.4(6)
~DAF 0.y - 0.:(6),.,) | (35)

Let us now specify the dependence w.r.t. y; of the previous expression in function of the considered indexes
i€ [1,1],1 € [2,n],k € [I,n]. This will be useful to develop corresponding adapted cancellation arguments.

Observe first that the dependence in y; appears in (3.5) for any i € [1,1],1 € [2,n],k € [I,n] through the
term Dy, x,P%(t, 8, %X, y).

For the term into brackets we distinguish two cases. If ¢ < [ — 1, and then k& > ¢, the only bracket term
containing y; is the one associated with F;. If now i = [ < k, for the contribution i = [ = k, the only term
into brackets in (3.5) that will also depend on y; is (y — 05+(§)); and the cancellation arguments need to be
slightly modified. Eventually, when ¢ =1 < k, there will be no dependence on y; for the terms into brackets.

o First case i < <k (i € [1,1 - 1], I € [2,n],k € [I,n]).
With the notations of (3.1), we write:

w550

(s—t)Pisk ok
= / dvv™2 / dz| dyiOpheo (2 — i)
0 R4 R4

(WY 0 ) — w9 ()

(=" ok -
= /0 dov™ T /R (T g ) 0,2, (3.6)

where:
AL ) &
/]Rd Ovhy(z —y3i) (Dxlelﬁﬁ(t, $,X,Y)
{(y *as,t(f))k<Fi(5aY1:l—17ols:,?(f)) Fi(8,Y1:-1. 2, Yit1:-1, 057 (5)))}5@'“

with a slight abuse of notation when ¢ =1 — 1 and

g(%(};l:{)—;’Yi+1:n)’(tﬂx) (07 z) (3.8)
/ a h YZ) |:DX1 Dxlﬁg(ta S, X, Y) - DX1 Dxlﬁg(tv 5, X, ¥1:i—-1, %7, yi+1:n):| |:(y - 987t(£))]€
(F (5,Y1:-1, % Yir1a-1, 055 (€)) = Fils,04,4(€)) — Di1Fi(s,05,4(€))(y — 95,t(5))i—1)]dyz‘-

Write now from (3.8), Proposition 5 and Lemma 8 (recalling as well that we took & = x for the current
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analysis):

$,¥1:i—1:Yi+1:n),(E,X
|g(z(>;1)ky+ ) ( )(v z)|

) t s A s Yit1:
dy'i c1 Yz / d)\qc S, X y1z 1,2+ (Y'L ) Yit+1 n)|(y _ gs,t(x))kHYi —Z|

1

<
¢ (s — - DH0-D71

Rd

x (\Fxs,yu_h 2 Y11, 055 (%)) = Fi(s,0.,0(x)) = DicaFi(s,0.0(3)) (v — 0.());-1 )

<C dy; hcv(Z 1— Yi) /1 d}\ch(u 5, X, ¥1:i—-1, % + Al(yi 1— Z), yi+1:n)
Rd V2 0 (S—t)(175)+§

x|z — (854(x))i]% + Z £)0i=1/2) 4 (5 — £)(+m=3/2)
Jj=i+1

where for the second inequality, we used that for k > 1 > i, |(y —04.+(x))x|(s —t)"¢1/2) < |(y — 0,.4(%))x|(s —
t)~(#=1/2) which can be absorbed by the k" variables of {.
Writing now for any A € [0, 1],

2= 05,0(x)i[ < Alz —yil + |2 + Ay — 2) = (0s,0(x))il,

we thus derive

[Tyt (v, 2)

hcv( - yz) ! A~
S C dy’L 1 d)\qc(tasaxv Y1:z'71,2+ )\(Yz - Z)ayiJrl:n)
R4 vz 0

x(v%(sft)f@f%)f% ¥ (s — t)" =D FHBi-1/2)

-1
+ 3 (s ) DEAG) (5 t)f@f%)féﬂwn)(i%m)),
j=i+1
1
< Chenilt, s, %, y1:i—17}’i+1:n)/ dA ) dyiheo(z2 = ¥i)Nos—py2i-1 (2 + Ayi — 2) — (05,4(x))s)
0 R
<y~ % (U%(S )G D-E g (s t)—(i—%)—%+(l+n)(i—3/2))7 (3.9)

recalling for the last inequality that for all j in [¢,l — 1], 8;(j —1/2) > j —1 > ¢ — 3/2 and n is supposed to

be a small parameter.
Consider now .77,

s y i1 b'e hc’u — Y Ac t7 .
Tl (g ) < ¢ [ HelEZ¥) _GelnXY) 1y oy g, 0)idy:

Li,(1,1),k = Jga v (s — t)(1=2)+2
he t
<o [ telzzy)dlbaxy), (3.10)
rRe i F (s —t)2

From (3.9) and (3.10) we derive, with the notation introduced in (2.40):

WYiii—1,Yi41:n),(t,
0k WY O gy

< i 1 Uﬁlgﬁb v 2
>~ QC\i(t7 S, X, (YI:i—layH-l:n)) Ul—%(s — t)% + (S — t)l + (S — t)i_(1+77)(i_3/2)

1
x / ir [ dz [ dyihen(z — yi)Nogeopypios (2 + Alyi — 2) — (05,t(x))i)}
0 Rd R4

< i 1 v_ljﬁ VT2
< Cgevilt, $,%, (Y1ii-1, Vit 1)) R + G + G- |

using the change of variable (w1, w2) = (z — yi, 2 + A(y; — 2) — (05,.(x));) for the last inequality.
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For p;  chosen as in (3.4) one gets from the definition in (3.1):

LOWer [‘I/l(-f(’l)ﬁ;;l’yiﬂm)’(t’X)]

IN

(=07 gy ok
Céc\i(t,svxa (Y1:i—1aYi+1:n))/ 7”7
0

Bi
o 1 n vz n 1
1}1725{' (S _ t)% (S _ t)i (s — t)i—(1+7])(i—3/2)
= Cdc\i(t>s>x7 (y1:i71aYi+1:n))81,p7;,k(t7S)~

It therefore remains to prove that, if By ,, , (t,5) < (s — t)=171/247% for 4¥ > 0 then:
1
“l-gtaf > -l > o (3.11)

Write:

k k k
(s—t)7irk B N LS P ..
Bipi\(ts) < / dv + — + Y
0

(s—1t)2 (s —t) (s —t)z—nli=3
o =1 akip, ok .
< C((S_t)Pik 0 _%_i_(s_t)pzk L ﬁl—z_’_(S_t)m,k%—%-&-n(z—%))_

(3.12)

Let us check condition (3.11) is satisfied. Actually, the first two terms in (3.12) yield negligible contri-
butions. Recall indeed from the statement of the lemma that the parameter o must be chosen so that

%

koo 12086 (k—3) _ k& 2k—2 Gk — 2=(=BK)(2k=1) _ 3-2k+(2k=2) _ _1
(&) < # =y Since ﬁk € (m,l], o = 22—’11 > i1 =51 ThuS,
1+ 7
k 4
v — 3.13
TR (3.13)
is an admissible choice (recall indeed that we chose n < infjc2 nj{5; — %} in assumption (H,)). It gives in

particular that of + 3; > w =1+ 2;2]_1. Hence,
k
af +8,—1 1 1
Pik—y 2772

which already provides a regularizing term in time for the first term in the r.h.s. of (3.12). Now from (3.4),

ik < ()@= pi k- The previous choice for af gives

p 1—o¢,’iC
2 —2+n(2i — 3) ) 2i — 2+ n(2i — 3) .
Pik =511+ 1) =(2i-1) % _9_1 > (20— 1),
21 4
and
pik=21—1 (3.14)

is an admissible choice. We therefore get for the exponent of the second term in (3.12):

3 1
—2) i
51 %) >3

k
af+6; .1
Pik——— — Z>*(Pi,k(1 +

2 2

Eventually, for the exponent of the third contribution in (3.12), for the previous choice of p; = 2i — 1, we
get

ok 3 3 1. 1+2 3 3 .3
?*§+n(zf§)—§(2171)2i_1 f§+n(zf§)—fl+§+n(zf§)>71, (3.15)

Pi,k

which means that criterion (3.11) is indeed satisfied, even though if this last contribution is rather critical in
order to obtain the required smoothing effect with 4% = 1/2 + (i — 3/2). This concludes the proof of Lemma
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9 for the indexes ¢ € [1,1 —1].

e Second case i =1 < k. Let us begin with the case i =1 < k for which the only contribution in y; in (3.5)
appears through Dy, Dy, p(t, s,x,y). Hence, for such indexes

(s=t)ik &
Lower[\11(87.}'1;1'717yz'+1:n)7(t7x)} :/
0

i,(i1) K dvo™ T /Rd dz"?(sy(yzlf) Y 09 (o,2),

where:

y(57Y1:i—17Y¢+1«n) (t,x)

2,4,(i,1),k o (v,z)

[ it e = y0) [P D (8. 5.%.%) = Do D 5.%, 710012 ¥1010)| [ (9= 02(6)

% (Fils, y1i-1, 057(6) = Fi(s,0.,1(6) ~ Dyt Fi(s, 0.,1(6)(y — 0..0(€)): 1)}‘

(3.16)
The previous analysis for this term can be reproduced adapting the computations leading to (3.9). Precisely,
|§(s,y1:1711yi+1:n)1(t x)

2,4,(3,1),k 7 (” Z)‘
(t, A :
<C | dy; heo(z ~ y3) / VAL SUE 1Z_jL (}i i) yz“‘")l(y—@s,t(X))kHyi—Z|
o (s — £)-D+=D+}
147

}(y est< >> ]
<C dy, 22 Vi) - i) / d)\QC (t,5,%,y1:i-1,2 + A(Yi — 2), Yit1:n) (s — t)(1+n)(i_3/2).

Rd v2 (S — t)(z_7)+2

This contribution has already been analyzed and yields the expected integrable singularity in time
Let us now focus on the remaining case i = [ = k, for which we write

(i,1),i

(s—t)Pi 1
/ dvv B /Rd dz| y dy;0yhy (2 — i)

(\I,(S(,yl)z 1,Yi+1in),(t,%) (y:) — @ (&Y 1:i-1¥ i+ 1), (%)
,(3,1 2
)p7 i

i,(4,1), (2)l
(s— 1
/ dvv 7 / dz ;
0 R

/ dyzauhv(z - yz)
Rd

{Dx X p t 5, X Y)(y 0, t(S))z - DX1Dx1-ﬁ€(t $,X,¥1:i—1,%,Yi+1 n)(z - Bs,t(g))i}
(F.s.101,822(8)) - Fi(s es,t<£>>—Di_1Fi<s,os,t<£>>(y—es,t(s»i_l)
(s—t)Pisi i
/ dvv T dz| (7,
Rd

Lower {\Ij(s Yiii—1Yit1n)s(ts x)}

$,Y1:i—1,Yi+1:n),(t,X) (8,¥1:i—1,Yi+1:n),(t,%)
2,i,(¢,1) + Ty

8,i,(i,1) )(v,2)1, (3.17)
where ﬁ(s’éll‘) LYi+in):(8:%) (v,2) is obtained from (3.16) taking k = i and

g(s,ym—l WYit1in),(t,%)

3,4,(i,1) o (“’ Z)

/d dyzavhv(z_yz) (DxleiﬁE(tas X, ¥1:i—15%,Yi+1 n)
R

(3.18)
|1 = ) (Fuls ¥1-1, 657 (6) = Fi(s, 0.,4(6) = Di1 Fils, 0.,1(6))(y = 0.0(€)): 1)}]
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Write first:

3Y1:i—1,Yi+1:n), (8,
| 2(,2?21),1'1 Yt (020 (v7z)|

h‘CU('Z - yl) /1 (jc(ta 5,X,¥1:i-1,Y: + )\(Z - yz)a yi+1:n)
<C dy, ———= d\ — -0, illyi —
<o [yt e ey 0, GOy, — =

X ‘ (y = 05,4(x))i—1 ‘IHI

hcv zZ—Yi ! ~
§ C/ d}ﬂﬁ‘/ dAQC(tv 5,X,¥1:i—1,Y: + A(YZ - Z)vyi+1:n)
R4 V2 0
" (Im Az —yi) — (05,;(x1)>i| + Al - yil)(s O EE)
(S _ t)27,—§

We thus derive:

| (8,¥1:0—1,¥i+1:n),(t,X) (’U, Z)|

2,1,(3,1),3
heo(z — ¥ Lo
<C dy:’M/ dAqe(t, 5, X, Y 1:i-1,Yi + ANYi — 2), Yit1:m)
Rd V2 0
1 v (i—$)(1+n)
-+ : ) s — )2/
((S—t)z (s —t)%3 (5=1)

hcv zZ—=Yi ! ~
S C dyz ( T Y ) / d)‘qc(t7 5,X,¥1:i-1,Y: + >\(y2 - Z)ayiJrl:n)
v2 0

Finally,

(=0 i (531t 1yi 1) (6%)
/ dvv ™2 / dz|(§ $,Y1:i—1,Yit1im),(t,X ‘
0 RE

2,i,(¢,1)

oo

e%

3 3y, (s=t)7ed 1o vt
< C(s—t) 2072 i (t, 5, %, Y1:i71,yz‘+1:n)/ dv(u‘ T4 7_;)
0 (s—t)2

< CO(s— t)_lﬂ(i_%Hg@c\i(tv 5,%,Y1:i-1,Yit1m) < C(s — t)_%Jr’Y:ch\i(ﬁ, 8, X, Y1:i—1,Yitln);
recalling for the last inequality that, since from (3.13) and (3.14), af = (1 4+ n/4)/(2i — 1),p;; = 2i — 1,

alpii/2=1/2+n/8, pii/2="1i—1/2. We also refer to (3.15) for similar computations.
On the other hand, we readily get, similarly to the previous contributions from Lemmas 7 and 8:

S5, Y1:i—1,Yi+1:n),(E,X hcv Z—Yi y— 05, E i— tn ~
“?3(71,(321) tyitin),( )(7), Z)| < C /d dyl (’U% ) |( (St( 12))" 1| QC(ta $, X, ¥Y1:i—15 %, Yi—i-l,n)
R —_

IN

_3 j—3y 1 ~
C(S - t) 2+77('L 2)«1) 2 / dylhcv(z - yl)qc(tv $,X,¥1:i—-1, Zvyi+1:n)~
Rd

Similarly to the contributions appearing in (3.6) this bound needs to be integrated w.r.t. v € [0, (s — t)”ii].
One gets:

3,4,(4,1)

e (Y161t 1n)(6,%)
/ d’U'UT/ dZ|(9 Sy Yitim ), ’x‘
0 Rd

al

(s—t)Pisi
_3 i—3) A _ i
C(S_t) RIS 2)QC\Z'(t787X7yl:iflayz?kl:'n)/ dvv 1+
0

IN

IN

_3 i3 ﬁ A
C(S - t) 2tn(i=3)+3 pl’lqc\i(tavayylzi—h}Ii-i—l:n)

[ BIIPVLIN
< C(S - t) Rt QC\i(tv 5, X, }’1:1‘—1,}’i+1:n),

reproducing the previous computations done on %(‘z’(};lf)‘l’y"'“’”)’(t"x) (v, 2) for the last inequality.

30



3.2 Proof of Lemma 10

We now tackle the Besov estimate of the cross derivative of the solution of (1.6). Fix ¢t € [0,7] and
(X1:i-1,Xit1:m) € R4 From the thermic characterization of Besov spaces recalled in equation (C.1),
we actually have to control:

HDkau(t,Xl,i—ly',Xi+1,n)HBa§_1 = |le(D)D;Dyu(t, X1:i—1, - Xit1:n)| 0o
: 1—ak
+ sup vz sup |hy * D;Dpu(t,x1.4-1, -, Xit1.0)(2)]- (3.19)
vE(0,1] z€R4

For the proof we focus on the second contribution in the above definition. The first one could be handled
similarly and more directly®.
Using representation (2.20) we first write with the notations of (2.21):

|hy * D Dipu(t, X1:—1, 5 Xit1:m) (2)] (3.20)

dx;hy(z — X;) Dy, Dx, u(t, X1:i-1, X4, Xit1:n)
Rd

)

/ dx; Dy, hy(z — x;) ® (kau(t7Xl:iflaxiaXiJrl:n) — Dy, u(t, X141, Z,Xi+1;n))
Rd

integrating by parts and using a usual cancellation argument in the above equality.

To handle such a term, we are led to compare the difference of the gradients through their expansion (2.21).
Two cases then arise: the system is globally in the off-diagonal regime, i.e. the spatial points x; and z are
far w.r.t. their corresponding time scale (there exists co such that co|x; — 2| > (T — t)*~Y/2 or equivalently
colx; — 2?31 > (T — t)); the system is globally in the diagonal regime, i.e. the spatial points x; and z are
close w.r.t. their corresponding time scale (co|x; — z|?/ =1 < (T —t)).

Since in the global off-diagonal regime the spatial points are far, it is not expectable to control suitably
the expansion of the gradients around their difference. In this case, it is in fact more natural to expand each
gradient term thanks to (2.21) taking as freezing point the associated spatial argument, i.e. £ = x for the first
gradient and denoting by X’ = (X1.;_1,2,Xi11m), & = X' for the second one. This allows to take advantage of
the underlying smoothing properties in time of the gradient (cf. Section 3.2.1 below!?).

On the other hand, in the global diagonal regime (when co|x; — 2|?/(**=1) < (T —t)), we are again faced
with a regime dichotomy. Note indeed that, expanding the gradients in (3.20) from (2.21), we have to deal
with a time integral associated with the source and perturbative terms. We are hence again led to separate,
within this time integral, the local off-diagonal and diagonal regimes, i.e. w.r.t. the time integration variable s.
We hence introduce the time set S; = {s € [t,T] : (s — t) < co|x; — 2|?/?*=D} (for the same previous constant
¢op) which corresponds to the local off-diagonal regime and the complementary set Sf = {s € [¢,T] : (s —t) >
co|x; — 2|?/(?*=1Y which corresponds to the local diagonal one.

As above, in the local off-diagonal regime, we will not expand the difference of the gradients and we will
only use their underlying smoothing properties in time, working thus with their expansion around two different
freezing points associated with the corresponding spatial arguments, as suggested by (2.21) (see again Section
3.2.1).

Concerning the local diagonal regime, the proximity of the spatial points suggests to expand the gradients
through a Taylor expansion. Starting again from their corresponding representation of (2.21), it is natural to
consider similar spatial freezing points. Such a strategy indeed yields to only consider spatial sensitivities of the
underlying Gaussian proxy (see Section 3.2.2). Observe that keeping the two distinct freezing points would lead
to investigate the full sensitivity between two different proxys, including the sensitivity of the corresponding
covariance matrix and generator. Such an investigation appears to be quite involved. Furthermore, we did not
succeed to make it work.

With our approach, we are led to expand one of the gradients in (3.20) around two different freezing
points. Such a strategy was already used in the companion paper [CARHM18] and leads to consider an
additional boundary term arising precisely from the change of freezing point (see Section 3.2.3). Namely, we
will expand the term Dy, u(t, X1:i—1, Xi, Xi+1:n) With (2.21) taking € = x, whereas we will expand differently the
contribution Dy, u(t,X1.i—1, 2, Xi+1:n), depending on the considered (local) regime (off-diagonal or diagonal)

9We could also observe from Proposition 14 that this term could also be directly bounded from the supremum norm of the
gradient.
Onote that in this case we have that for all s in (¢, 7] the off-diagonal regime holds.
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for the current running time. With the previous notations, this term will be expanded as in (2.21) around the

freezing point & = x’ in the local off-diagonal regime and around E/ = x in the local diagonal one. Denoting
by to =t + co|x; — z|?/(2=1) the transition time between the two regimes, we actually have:

utx) = | s (Hsi [P5,1(s,)] () + Lz [ PR, (5, )] <x’>)

+ [P ulto, )] ) = [P ulto, )] x)
n /tT ds (Hgi [Pg;((LS - Eg’)u) (s, .)] (x) + Ise [Pﬁ;((LS - if’)u) (s, .)} (x')>. (3.21)

We refer to Appendix B below for a proof of expansion (3.21) (see also Section 2.4 of the Detailed guide to
the proof in [CARHM18]). We again emphasize that in comparison with (2.21), the term in the second line
in the r.h.s. of the above equation is the price to pay to consider different freezing points associated with the
corresponding local off-diagonal and diagonal regimes.

From now on, we will assume w.l.o.g. that ¢y is a constant meant to be small (see Section 3.2.3, Lemma
12 and its proof). We also suppose that |x’ — x| < 1 since otherwise the global off-diagonal regime holds, and
the analysis of Section 3.2.1 applies.

Starting from (3.20), we expand Dy, u(t,X1:i—1, Xi, Xi4+1:n) using (2.21) with & = x and Dy, u(t,X1:i-1, 2, Xi41:n)
differentiating (3.21) w.r.t. x; and setting then &' = x’, E/ = x. We rewrite:

hy % Dxliku(t, X1:i—1y" Xi+1:n)(z) = (hv * Dx,;kau(aXl:ifl; " Xi+1:n)(z)) S;
+(hv * Dx,;kau(t7X1:i—17 '7Xi+1:n)(z)) |SIC + (hv * Dxliku(t7X1:i—la %y Xi-l—l:n)(z)) |68m

(3.22)
where,
(P * Dy, Dy, u(t, X1:-1, 5 Xig1:0) (2)) | s,
= / ds/d dx; D h,(z — xZ){ [Hf(s,x) - H,f,(s,xl)] + [I,f(s,x) - Igl(s,x')} },
; - (3.23)
corresponds to the difference of the previous expansions on the off-diagonal regime,
(P * Dy, Dy, u(t, X1:-1, * Xiy1:m) (2)) |s¢
= /.ds /Rd dx; D h,(z — xz){ [H,f(s,x) - Hgl(s,x')} + [I,f(s,x) - IE/(S,X’)] },
(3.24)
is the contribution of the diagonal regime and
(hv * Dy, Dy u(t,X1:i-1, -, xiH;n)(z)) los;
= dx; D h,(z — Xi){kalst%:tu(to, x') — kalst%:tu(to, X’)}, (3.25)

Rd

is the resulting boundary term. This last term, arising from the change of freezing point, is particularly delicate
to analyze.
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3.2.1 Off-diagonal estimates: control of (3.23).

On the time set S;, we cannot expect some regularization from the difference of the transition densities so that
we bluntly estimate the terms appearing in (3.23), writing:

h *DxlekU(t X1:i—1y "y Xi41: ’ﬂ)(z)‘ s

i

= ’/R dx; Dy )(/ ds | Hf (5, %) — Hf (5,¥)|

+/ ds {I}S(s,x) — IIS (s,x’)} )H
Si (&,€")=(x,x")

[ B [ as(gs |+ S )
Rd 2 S; £=x

v
.ﬁ/—x’> ’

Those terms can then be handled following the previous analysis performed in Theorem 3 and Lemma 9,
observing here that, w.r.t. the previous proofs, the above terms are not differentiated w.r.t. x;. This improves
the exponents of the time singularities of 1/2. Similarly to (2.23), (2.25), (2.27) and (2.28) this therefore yields
for the terms H,f (s,%):

IN

5/:x/

+|I§(s,x)“£:x + |18 (5,%)|

(3.26)

)H,f(s,x)” < C((s — )" 4+ [DDyul|o0), (3.27)
£E=x
with 1 >6F > 1/2.

Reproducing the arguments that led to equations (2.31), (2.32), (2.39) and the statement of Lemma 9,
exploiting again that there is now no differentiation w.r.t. x; we get with the notations of (2.35)

‘I,f(s,x)’

k .
<C(s =) (|Dullos + sup || DsDyu’(s, )HBQLJ

£=x se(0,T 00,00

Similar bounds hold for ‘Hgl(s, x)

and ‘I,fl(s,x’)

. Hence, from (3.27) and (3.28),

¢'=x’
€/_X/>

¢'=x’

/ ds(’H,S(s,X)H + ’H,f,(s,x’)
S; £=x

+ ‘I,f(s,x)” + |1 (5, %)

g=x £=x
(t+cn|xifz|rz—1)/\T
< C(/ ds(((s —t)” + IDD1ul|)
t
k
5 =) (IDulloe + sup (D, Dt), (5] 1))
5€[0,T] Bod, oo
26 k
< O — 27T AT =) + [DD1uc)
2 K _
s = 27T AT =0 (IDulloc + sup (D, D), (5.9)]_21))
5€[0,T] Bod oo
k ’
< O 77 (IDulc + DDyl + s (D D) 5 ) (3.28)
s€(0 0, 00
for some ¢’ := ¢'((A)) > 0, denoting by
sup H(DXerku)l(g’)H ak—1 = sup | Dx; Dx, u' (S Z1,i—1,"%i+1, )l a ~15 (3.29)
5€[0,T] Bod o 5€[0,T),2;, j€[1,n],j#i Bod, o

and recalling for the last inequality that 4% = 1/2+4n(i—3/2) so that 27%/(2i —1) = [14+2n(i —3/2)]/(2i —1) >
(14n/4)/(2i—1) = aF (see also the statements of Lemmas 9 and 10) and similarly for the contributions involving
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5% > 1/2. We eventually get from (3.28) and (3.26):

‘hv * Dxliku(ta X1:i—1y " Xi+1:n)(z)‘

0

’ hcv z X ok
< CT” (|Dulloc + [DDyulloc + sup [(Dx, Dxt) (5, )| s ) / dx oG X) el
5€[0,T) Bog,oo R V2
, ak—1
< 07" (|Dulloc + DDyulloc + sup_[[(D D) (5, )]s )™ (3.30)

5€[0,7] 0,00

3.2.2 Diagonal estimates: control of the term (3.24).

We are now going to handle the term (3.24) which correspond to the r.h.s. of (3.20) on Sf. In that case the
points x; and x/ are close w.r.t. the characteristic time scale of the i'" variable and the main idea consists in
controlling the difference between the frozen densities at & = é/ = x with starting points x and x’ respectively.

Precisely, recalling that x and x’ only differ in the i*" component, we can write:

1
kaf)g(tvsv)(;y) _kaﬁg(t757x,7Y) = - d)‘l)xZ (kaﬁg(tvsvx+>\(xl _X)7y)> : (X/ _X)i' (331)
0

From Lemma 7 we thus derive:

D. ¢ — D. 7 / < Ol (x" — %) ld)\As \x —
| xi P (t,S,X, y) x5 P (t,S,X aY)| > 1 1 pct—l(tvsax+ (X X)7y)' (332)
(s — t)i=2)+(k=3) J,

Now, from the definition of po-1 in Proposition 5, recalling as well from (2.7) that x — rnit(x) is affine, we
get:

\ﬁg—l(t7 s, x + )‘(Xl - X)vY)‘

< ———exp(—c(s — )T, (mS ,(x + A(X = x)) = y)*)
(s—1t) =
< exple(s — DITme (x — X)) exp(—o (5 — T (mé,(x) — y)P).

(s —t)"z"

Using the rescaling arguments of the proof of Proposition 5 on the resolvent (see equation (2.13)), we then
get (s — t)1/2|71‘;_1tm§7t(x —x)| < C(s = )T L (x — )| = C(s — t)""H/2|(x' — x);| < C, from the very
definition of S;. Hence,

. C c -
- (£ 5, %+ A(X' = %), y)| < T = DT (m, (%) = y)I),
S — 2

so that, from (3.32) and recalling that on S¢, |(x' — x);|/(s —t) < C(|(x’ — x);|/(s — t))a,’;, the following
important control holds:

k
7

C|(x" —x);|~
(s — t)ori=2)+(k=3)

|ka;5£(t,s,x, Y) 7ka]§£(t,8,xl,y)| S ﬁgc'—l(ta‘SaX,y)- (333)

Write now from (3.24), recalling that é/ =¢,

‘hv * Dxliku(ty X1:i—1y " Xi+1:n)(z)‘ Se

ds {H,f(s,x) — H,S(s,x’)} —|—/

st

)

i D (2 — x3) /

o ds |:I£(S,X) - I,S(s,x')} )

Rd

(3.34)

and let us discuss how the terms H,f(s, X) —H,f (s,%x), I,f(s7 X) —I,f (s,x’) in the above equation can be handled.

We first focus on the term I,f(s, X) — Ig (s,x’) in (3.34). This contribution, associated with the degenerate
components of perturbed operator, is again the most delicate to handle. From the definitions in (2.30) we are
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led to control the sum E?Zl[lfk(s, x) — Ifk(s,x )]. For the terms Ifk(s x) — I5 w(5, %), I5 p(8, %) — Ig w(5,%")
we are going to reproduce the analysis leading to (2.31), (2.32). Observe ﬁrbt that the above termb do not
involve Dy, , therefore we gain a singularity of order 1/2 w.r.t. to the indicated equations (2.31), (2.32). On
the other hand, the difference of the derivatives of the frozen densities w.r.t. x; can be handled with (3.33).
This leads to:

i/T L ds([f)k(s,x) — ng(s,xl)>|

=1 7 tteol(x/—x)i| 21—

no T
< C\(x’_x)iI“?IIDuHOOZ/ ds(s — )~ (k=2)e ““>((s—t)ﬂj“‘%>+(s—t)(1+’7)(“%)),
j=k "t

changing the summation variables from (2.31) for notational simplicity.
From the very definition of o = (1 +1/4)/(2i — 1) in Lemma 9 and the specific choice of 7 in assumption
(A) (see (H,)) we derive

2

Z/T ) ds(ng(s,x) — ng(s,x’)>

1—1 Jtteol(x/—x);| Z-T

< C|(x — x);|* T°, (3.35)

for some 6 > 0.

From the previous analysis it is therefore sufficient to focus on the tricky term, namely I3 (s, x) introduced
n (2.30). We begin the proof considering first I3 1 (s, x). Exploiting as well Lemma 7 for a centering argument
w.r.t. the k*" variable, we write:

I§)k(s,x) —Ig,k(s,xf)

k
=> [ dy (Fe(s,ylzk_l, 057 (€)) — Fu(s,05,4(€)) — De-1Fu(s,0,,4(6)(y — os,t<s))H)
=

2 Rnd
k: ~ ~
x(Dy,u(s,y) = Dy,u(s, yi-1,057(€)) ) (D5 (1 5,%, ) = D5 (t,5,X,¥)).
Let us reproduce now the arguments used in Section 2.2 to handle I§’ « (see e.g. the computations from equation

(2.33) to (2.34)). Expanding with the Taylor formula the difference (Dyeu(s,y) — Dy, u(s, ¥Y1:h-1, 0’;?(5))),

using the Schwarz theorem to exchange the order of differentiations!'?, we obtain with the notations of (2.35)
(see also the comments following this equation):

ng(s x) — Ig,k(s,x’)

Z/d/\ dy

Rnd

[( 5, Y1k—1, ktn(f)) —Fu(5,054(£)) — De—1F(s,05:(€))(y — 9s,t(§))g,1)

( ka (t,s,x,y) — kaﬁg(t78’xl7y))(y_ 05,:(&))m

Dy Dymu(s Yin-1,057 (&) + My = 05,4(€))in)

53> / i [yl gy a0y,
R‘H

m=k (=2
Dy, Dy, u (3 Yi:k— 1,9 (5)"1‘)\(}’ 0575(5)) )

1 Recall indeed that what we are able to control is precisely the Holder moduli of the derivatives Dy, u(s,-) w.r.t. variables
< m.
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Thus, we derive similarly to (2.39):
|I§,k’(87 X) ng S X Z / Y1:£71> y[+1:n) (336)
Byl (n—1)d

£,k,m £,k,m

k £=2
{H (57y1 —1,Ye41:m)5 (8 X)( ) - \I,(S»)h e=1,Y et 1:n), (8% )()

X sup
zj,j€[1,n],j#L

DszU(S, Z1:0—1, ", zlJrl:n)

where fR(n_w d(y1.0—1,yYe+1.n) means that we integrate over yi.,—1 and ysi1.,. To conclude, we need the
following appropriate version of Lemma 9 to handle the Besov norm with negative exponent in the above r.h.s.
Its proof is postponed to the next section.

Lemma 11. Let k € [2,n], £ € [2,k] and m € [k,n] and let \Ilés(’zli‘;;;7yl+l‘”)’(t’x) : R4 — R? be the function

defined by (2.35). There exist C := C((A)) >0 and v}" :=v;"((A)) :=1/2+n(¢l —3/2) > 1/2 such that

$,¥Y1:4—1, 1:m),(t,x $,¥1:0—15 1), (t,x
w0 e 0

1—a’

Bl 1 ¢
~ 1 (s_1 k m k
< Chove(t, $,%, (Y1:0-1, Yer1n)) (s — 1) 7107200 | (e — X)o7
with Go\e(t, 8,X, (Y1:0-1, Yet+1:m)) as in (2.40).

Again, for the specific choice of af = (1+1/4)/(2i — 1) performed in the proof of Lemma 9, we eventually
derive from Lemma 11 and (3.36), with the notation of (3.29), that:

[ stz (o0~ 15, (5.)

n k T
< | YD sup [(DeDmu), (s, _Wn/ ds(s — )71 =D ) |(x — x/) |
m=k ¢=2 5€[07] oo ™y
k
< CT(s Sup H (DZDmu)e(sa ')”BO‘F*I |(X - x/)i‘ai ) (337)

mel[k,n],L€[1,k],s€[0,T)

for some ¢ := 3n/8 > 0. Combining this estimate together with (3.35) we eventually derive

/ ds [I,f(s,x) - Ig(s,x')] |

< T60|(X/ —X);

k
(nnuoo - sup |(DeDyu) s, '>||B:g;1) SENCED

mel[k,n],Le[1,k],s€[0,T]

Now, the term Hf(s,x) — Hg(s,x’) in (3.34) (non-degenerate variables) can be handled reproducing the

same previous arguments for I,S (s,x) — I,S(s7 x'), exploiting (3.33) and following the computations performed
for Hj, in the proof of Theorem 3 (see e.g. (2.29)). From the definition of S we obtain:

T

ds(Hf (5, %) - Hﬁ(ax'))‘

ol (x/ —x);| T

IN

Cl(x" — x);

T
“(ID Dyl + D) [ ds(s )77 255!
t

IN

k
Cl(x" — x);| ™ (||DDX1UHOO + ||Du||00)T67 (3.39)

for some & > 0 recalling that §¥ > 1/2 for the last inequality. The arguments needed to control this term are
actually those already exploited in [CdR17] when n = 2.
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Gathering equations (3.38) and (3.39), we finally derive with the notations of (3.34):

|hv * Dxliku(t7 X1:5—15 " Xi-‘rl:n)(z)|

st
) hc’l)(Z B XZ) ok
< O7° | dxteE X 1(HDDxlu||oo+||Du||oo+ sup ||(D5Dmu)e(s,-)HBagx_1)
R4 V2 2<t<m<n,s€[0,T] 00,00
< o1 (IDDguloc + [Dullc+ sup [(DeDyt) () o ). (3.40)

2<¢<m<n,s€[0,T]

3.2.3 Discontinuity term associated with the regime time change: control of the term (3.25).

We here aim at handling
(R * Dy, Dy, u(t, X1:i-1, -, Xi41:0)(2)) |os,

/ dx; D hy( i){kaﬁ’atu(to,x') — kaﬁ’g’tu(to,x')},

which we will actually handle like the off-diagonal components. Recall here that the transition time tq =
. ~/

t+col(x — x');|?/?*=1) and that (¢',€) = (x/,x), where these values are again plugged in the expansions after

differentiating. From Lemma 7 (cancellation argument), we write:

ka pfl’tu(to, X/) — ka Pﬁhtu(to, X/)

= . kaﬁg/ (tv tOv xl7 y) [u(t07 Y) - u(to, Yik—1, (atg,t(x/))k:n)]dy
Rn

- Dy, 55, to, X', ¥) [u(to, ¥) — u(to, Y11, (M, (X)), 01,6 (X V1) dy-
RTL

We now split the above contribution into three terms:

Dy PE julto,x') — Do, PE ju(to, x') = (25 + B5¢ + 25% ) (19, x)), (3.41)
where
A (10, x) = { D (80, y)[ulto, ¥) = wlto, Y1k, (81,0 (X)) s1:n)]dy
]Rn L
- . kaﬁg(tathlvy) [U(tO,Y) - u(thYLk; (oto,t(xl))k+1:n):| dy}, (342)
RTL
%5/,6 (t(], Xl) = { |: . kaﬁg/ (tv th le }’) [U(to, Yik, (eto,t (x,))k+1:n) - u(to, Yik—1, (eto,t (x/))k:n)
]Rn
—(Dyultor Y1kt B, X)) ien): (5 = B (X)) | |
- |: p kaf)g(ta th X/a y)[u(t()v Yik, (Oto,t(xl))k+l:n) - U(to, Yik—1, (mgo_’t(xl))k’a Oto,t(xl)k+l:n)
]Rn
—(Dyu(to, yrk—1, (mf, ,(x))k, 0101 (X Vit 1:n), (y — mfo,t(x’))mdy} } (3.43)
B5 (t,x) = { Do (1 1o, X' y) (Diu(to, Y1k—1, (Bro.6 () ken). (¥ = Oro e (X)) dy
RTI, L

- . kaﬁs(t Lo, le y) <Dku(t07 Yik-1, (m§U7t(X,))k> eto,t(xl)k+1:n)7 (y - mfo,t(xl))k>dy}
Rn

(3.44)
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We now exploit the Holder regularity of Dyu w.r.t. the k'!' variable to control the terms in 335’5 (to,x")
defined in (3.43). Let us first write from the previous decomposition:

|93§,’1£ (to,x)| Dy, ¥ (t,t0, X, y) [U(to,yhlm (10,6 (X)) kt1:n) — ulto, yi:k—1, (Otg,t (X)) k:n)

.
Dyt Y11, Bt (X)), (3 = Bt (X))} |

1
o ak
/ J / dA’Dkas (ta th Xl,)’)‘[Dku(tOv Yik—1,y (ato,t(xl))k-&-l:n)]az |(y - eto,t(xl))k|1+ de?
R’Vl

where [-] ot denotes the Holder modulus of order a¥. From Proposition 5, we thus derive:

s k 1
|85 (to,x)| < Clto — )2 sup  [Dyu(to, 21, Zht1m) ok
2;.5€l1,nl, j#k

X /( o dy1:k—1dyri1mdo-1\k(t, 5, %, (Y1:k—1, Yrt1:m))
R(n

recalling from (3.13) that of = (1 +1/4)/(2k — 1) and using the notation of (1.3) for the last inequality. The
same arguments readily give:

|'%5 £ tOv ‘ kap t to,X y)[ (t07y1:k7 (Bto,t(xl))k+1:n) - u(tOvylzkflv (mfo’t(xl))kaBto,t(xl)k+1:n)
Rnd
~{Diult, Yo, (0, () O (i) (y — ()i )|
< Clto — )2 ¥ [(Drw)(to, ) as- (3.46)

Let us now deal with the contribution %f/’é (to,x’) in (3.42). Observe from this definition that this term is
non zero if and only if k¥ < n. Write then

|‘%f ,g (to,X/)l S / " |kaﬁ£/ <t7t0’Xl,y)||U(t0,y) - U/(t(),yl;k;, (0t0>t(X/))k+1in)‘dy

+/ , | Dy, 5% (¢, to, X, )| [u(to, ) — u(to, Y1k, (840t (X)) et1n ) |dy

IN

d g
c||Du|oo( / B (10, X 3) (et (X') — ¥k (3.47)
Rnd (to — t) 2

dy x x
+/R (t t)k_lpgfl (t» tOvX/7 y)(l(mtg,t(xl) - Y)k+1:n‘+|(mto,t(x/) - 0to,t(xl))k+1:n|)>'
nd 0 — 2

To deal with the last contribution in the r.h.s., we will need some auxilliary lemmas already used in [CARHM18]
for Schauder estimates. Namely, analogously to Lemmas 1 and 3 therein, we have the following result.

Lemma 12. There exists 9 = 9((A)) € (0,1) s.t. for all j € [k,n]:

2j—1

=y (3.48)

[(mf, ,(x) = 040.¢(x);] < [ (x = x);

In particular, recalling that to = t + co|(x — x)4|>/ 2~V with |(x — x');| < 1, we obtain

Du Du 2(k+1)—1
Bee e () = 01 il = ey 2

(to — )k~ 3 c]g %|(x—x’)4 51

IN

< IDufoccy ™ (x = x')s[ 7
k*%) N1k
< Dufloccg = x|
Plugging the above control in (3.47) we obtain
125 (t0,x)| < ClDulloe {20t0— 1) +cg "=} (3.49)
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Let us eventually control the term %5/’5 (to,x’) defined in (3.44) which we rewrite in the following way:

%‘5,"5 (to,x") = {/ dnykﬁg (t,toyxla}’)<[Dku(to,}ﬁzk—h (010,4(x")) ki) — Diu(to, 01, (x'))],
R"d

(v = B0 ()1

*/R ddnykﬁg(tathX/7Y)<[Dku(tm}’l:k—la(mfmt(xl))hetg,t(xl)k+1:n)

= Du(to, (m, () 1k, B (1)) (¥ mfo,xx’))k)}
+{ Ay Dbt (bt XY)

< [Drulto, B0 (x')) = Diult, (m, ()1, Oro 0 (< Ys1n). (¥ = eto,t<x'>>k>}
—{ [ Ay D5 0t 3) Dyt (0, D) Br 1), (= 0, () )

_/ dnykﬁs/ (t7 t07 X/ﬂ y)<DkU(t0, (mfoyt(xl))l:kv 0t0,t(x/)k+1:n)7 (y - Bto,t(xl))k‘>}7
Rnd

where, thanks to Proposition 6 the last contribution is actually 0. For the first and second contributions in the
above r.h.s. we have, thanks to the Holder regularity of x;., — Dyu(+,X1.x, ), Proposition 5 and Lemma 12:

) k—1

Y N N ko 1
F5E (to.x) < C |y {6105 ¥) + B (1o, X y) | D [(Dr)(to, ] ap (to — 1)U
Rn ; 7
j=1

k
+C d dyﬁg—l (t7 t07xlv Y) E [(Dku)] (t07 ')]OJ? (tO - t)a;(jié)
Rn ; /
Jj=1
k

C(Z[(Dku)J(t(M)]af)(tO _t)%-i_%a (350)

=1

IA

with again the notation of (1.3). Thus, plugging estimates (3.45), (3.46), (3.49) and (3.50) in (3.41) we deduce
that

|kaﬁt£0,tu(t07 X/) - kaﬁtso,tu(tm X/)|

< Clto =P H[(Deu)ilto, Nag + ClIDullos { (to =)+~ 7| x = x)ilt |
k
+C<Z[(Dku)j(foa ')}a;v) (to — )2 73
j=1
1, n G—(k—1L aF
< Clto =¥ H(DRu) (to, ) o1+ ClDulloe {(to = ) + g~ " (x =)l }

0|3

1)(150 — 1)t (3.51)

| ok
Boo,oo

k
+C(Z |(D; Dy (o, )
j=1

The last inequality is a consequence of Proposition 14, stated in Appendix C.2, which allows to dominate the

Hélder norms ([(Dku)j(to, .)]a§)2<j<k<n in terms of the Besov norms (||(DjDku)j(to, .))‘|Ba?_l)2<j<k<n’

with the notations of (3.29). This point is actually crucial to complete our circular argument.
From the definition of tg = t 4 co|(x —x');|>/?*~1) and o = (1+1n/4)/(2i — 1), recalling that to — t is small
as well (i.e. tg —t < C(tg — t)1/2*7/8), we obtain from (3.51):
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| Do P, (o, x') = D, B yulto, x')]
k
141 g_(k_l) 1.1 k
< C{cg 8(Z|\(DjDku)j(t0,.)||Ba?,1) + (g R e 8)||Du||oo}|(x—xl>i|az.
= o0
Thus, from (3.25), there exists 0 := §((A))€ (0,1) such that

‘ (h'u * Dxliku(ta X1:0—1y " Xi+1:n)(z)) |8$i

k
o —

7~71 5
< 0T O IDull + 6 mna

< <n||

(DZDmu)g(tOv')”B:zqgl)' (352)

Conclusion: control of (3.22). Plugging (3.30), (3.40) and (3.52) into (3.22), (3.20), we eventually derive
that for some positive § := 6((A)) > 0:

||Dx7 kau(t7 X1:i—1y " Xi+1,n)HBa§—1 (353)
< O(@" IDulo + DD uloc + (§+77)  sup [(DeDyr) (5. e ).

s€[0,T],2<¢<m<n

The main point to close our circular argument consists then in taking the supremums over w.r.t. Xi.;—1,X;4+1:n,
i,k and t € [0,7] on the Lh.s. and to tune the constant ¢y and the terminal time 7T in order to obtain

C’(cg~ + TS) < 1/2. We then derive that for all 2 < i < k < n:

sup ||(DiDgw),(t, )| _ax—s < C{Dulloc + DDy, ulloo }, (3.54)
t€[0,T) Bodoo

which concludes the proof of Lemma 10.

3.3 Proof of of Lemma 11

We follow the proof of Lemma 9, concentrating on the case ¢ < k — 1, the specific case £ = k could be treated
similarly considering the slightly different cancellation terms already discussed in Lemma 9. The quantity to
estimate is now:

B M) gl 0 ) 855)

Splitting the thermic part of the Besov norm as in (3.1), we obtain the same kind estimate for the non-singular
in time part. Indeed, we point out that the difference (3.55) does not involve Dy, , therefore we gain a singularity
of order 1/2 w.r.t. to equation (3.2). On the other hand, the difference of the derivatives of the frozen densities
w.r.t. x; can be handled with (3.33). Choosing pg., = 2¢ — 1 as in the proof of Lemma 9, and recalling that
af(i—1/2) = (1+1n/4)/2 (see (3.13)), it is plain to check that:

k,m

8 Y10—1,Yet1:m), (% 8 Y1:0-1,Ye41:m), (6%
Upper \Pg’k};f 1LY e41:n)( )()_\Ijé Yie—1,¥e41:n)( )()

k
g

Cl(x —x'); R
|( ) Y= qc\[(t7 S, X, (Y1:£71, y[+1:n))» (356)

(s — t)l+alli-z

where from (H,), 1 + af(i — 1/2) — 45 < 1. Turning to the singular in time contribution of the thermic part
of the Besov norm of (3.55) we decompose with the notations of Lemma 9 (see e.g. (3.7), (3.8) which exhibit
an additional spatial derivative):

Lower |:\I/2f];}”;;el,yz+1:n)y(t7x) () — \I,éf;c)"";;e—hy1€+1:n)v(tvx,)(_)

(s—t)Pem o
. —£ = ($,¥1:0—1,¥e41:n ), (E,x,x") ($,¥1:0—1,¥e41:n ), (E,x,x") P
=: / dww™=2 /d dZ[(T )k + T 0 km ) (w, 2)|,
0 R
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where £ < k < m and:

y(S,yu_l:ye+1:n)’(tax’xl) (U}, 2) (357)

1,4,k,m

= [ Owhu(z- ve)(Dx, 85 (t, 5,%,y) — Dy, 55(t, 5,%, y))
R

(Fu(s,y1h—1, 95}"(5)) —Fo(s,¥1:0-1, 2, Yer1:0—1, 9]:?(5))), (y = 605.4(€))m )dye,

with a slight abuse of notation when £ =k — 1 and

%SZZ}%—DYWA%)»(V") (’LU,Z) (358)

- 8whw(2 - y[) [(kaﬁg(ta S, X, y) - kaﬁg(tv $,X,¥1:0—-1, 23 lerl:n))
R4
- (kaﬁs(tv S, X/a Y) - kaf)g(ta S, Xl, Yi:—1, 23 Y€+1:n))]

<Fe(s7 Yie-1, % Yerrk—1, 057 (€) = Fe(s,05,4(€)) = De—1Fu(5,05,4(6)(y — 05,4(€))e—1,

(¥ = 0s.4(&))m ye.
Note now that when proceeding first as in (3.31), (3.32) and then control the resulting difference as in (3.8)
we get, thanks to (3.33), that:

' (kaﬁs(t, S, X, y) - kaﬁg(ta $,X,¥1:0—1, 27 y€+1:n)>

- (kaﬁs(ta S, X/a y) - kaﬁg(t7 S, X/7 Yie—1, 23 y€+1:n)> |

IA

C Lo 8 / .
(S — t)giéJrii%Jrki% /0 dApc—l(tv87X7y1:£717Z+)‘(y2_z)7y€+1:n)|(x _X)iHZ_yd

c
= (5= D+aF=H+0—1)

1
N ~ ko
/d)\pgfl (taS7X,yl:lfl7Z+A(yf_z>7y£+1:n)|<xl_x)i|al |Z_YZ‘>
0

using the fact we are in the diagonal regime in the last inequality. With this control at hand, together with

estimate (3.33), to handle the contributions (Zf;:%%‘l’y“li")’(t’x) + %EZZ%_l’y“l:”)’(t’x)) (w, Z), we can mimic

the proof of the estimation of the contributions (Z(j”(sxf)jé’y”+1:")’(t’x) + %Sjj(};ffﬁ’yi“‘")’(t’x))(v,z) done in

Lemma 9 to obtain

Lower |:\Pé'7s];);’}',;k_l’yk+1:n)7(t’X)(') o \PSI;)’/Tzz—l,yz-FLn),(t,X') ()]

(s—t)Ptm am_q
~ k ‘
é CQC\K(ta s, X, (}’1:4—17 yZJrl:n))'(X/ - X)i i / dww™ 2
0

— 148y 1
1 w2 w2
B v | Il GeD) (=5 +ai(i-3)=(1+n)(¢=3/2)
wl= 7 (s —t)ili—2)  (s—t)f7ateiltma) (s —g)fmaterlizs mie

Sia (i 1y ko m
< ch\g(t,s,x, (Y1:6-1,Yer1:0)) (s — 1) == g)ai+

k
a;

(x" —x);]%,

where 4§ = 1/2+n(¢—3/2). From (H,) and the very definition of af we hence have 1 —af(i —1/2)+~" < 1
which, together with (3.56), concludes the proof. O

A Sensitivity results for the mean: Proof of Lemma 12

In order to prove Lemma 12, we first need to establish some controls on the sensitivity of the flows, see Lemma
13 below. Those results are obtained under the sole assumption (A) and remain valid for the mollification
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procedure of the coefficients considered in (AM). We will then proceed to the final proof of Lemma 12 in
Section A.2.

For our analysis, we now introduce the spatial homogeneous distance, which basically reflects the various
scales of the system already seen e.g. in Proposition 5. Namely, for (x,x’) € R™ we define:

n

=S (A.1)

The distance is homogeneous in the sense that, for any A > 0, d(A~"/2T x, \~/2T\x') = A\}/2d(x, x).

A.1 A first sensitivity result for the flow

Lemma 13 (Control of the flows). Under (A), there exists C := C((A),T) s.t. for all spatial points (x,x’) €
(R™)2, d(x,x') <1, 0<t<s<T<1 andi€ [1,n]:

[(85,1(x) — 05,4(x'))i] < C((S — 1) 4 ad¥ (x — x')).

The flow, 6 ; is, somehow, locally “almost” Lipschitz continuous in space w.r.t. the homogeneous distance
d, up to a time additive term. This time contribution is a consequence of the non Lipschitz continuity of the
drif F. The analysis which was already done for F Lipschitz continuous in Proposition 4.1 of [Men18], and
Appendix A.1 in [CdRHM18] with different Holder regularity of F. Actually, as we consider a smoother drift
than in [CARHM18], the following lemma can be seen as a by-product of Lemma 12 therein. For the sake of
completeness, we provide the corresponding, and more direct, analysis below.

Proof. The analysis mainly relies on Gronwall type arguments coupled with suitable mollification techniques,
because F is not Lipschitz continuous, and appropriate Young inequalities in order to make the intrinsic scales
associated to the spatial variables appear. Let § € R™ be the vector whose entries §; > 0 correspond to the
mollification parameter of the drift F; for i € [2,n]. Namely, for all v € [0,T], z € R*, i € [2,n], we define

F‘E(U, Ziil:n) = Fi(va ) * P6; (Z) = / Fi(va Zi—1,2Z; — W, Zj471 - 7zn)p5i (w)dw, (AQ)
R4

with ps,(w) = (1/6%)p (w/é;) where p : R — R, is a usual mollifier, namely p has compact support and

Jgap(z)dz = 1. Eventually, we write F°(v,z) := (Fi(v,2),F3(v,z),--- ,F%(v,z)). With a slight abuse of

notation in the previous definitions, since the first component F; is not mollified. The sublinearity of F; is

actually enough to obtain the desired control.

To be at the good current time scale for the contributions associated with the mollification, we pick §; in
order to have C' := C((A),T) > 0 s.t. for all z € R v € [t, s]:

(s — )3T}, (F(u, z) — F‘S(u,z))‘ <CO(s—t)L (A.3)

By the previous definition of F? in (A.2), identity (A.3) is equivalent to:
n L zies
D (s—=t)2 76 < Cs— 1) (A4)
i=2
Hence, we choose from now on, for all i € [2,n]:

3)21’71

5 = (s —t)i2)z=2, (A.5)

Next, let us control the last components of the flow. By the definition of 85, in (2.4), we get:
[(05,4(x) — 05,0(x))n|

< o= x0al+ [ (IF200:0010) ~ P30 0,6
—&—\Fi(v, 0,,1(x)) — Fp(v,0,+(x))| + \Fi(v, 6,,:(x")) — Fy(v, Hv,t(xl))‘)dv
< o0l 4 € [ (100000 = 000600), [+ 0 (61) = 01, | o

2n

+(S - t)(s’r?,n71 )
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observing for the last inequality that since 3, > (2n — 2)/(2n — 1) and §, is meant to be small, 657 <
67(12n72)/(2n71).

Hence by Gronwall’s Lemma, we get:
|(05,(x) = 05,4 (x"))n]
< Cexp (Cls = 08, F) (Jc =)l + (5= 035 + [ (6110 = 0,(x),,_,[av)
¢

< Cexp (C’(s — t)%> (\(X — x| + (s — t)”*% + /ts |(60,:(x) — 0U7t(x')))n_1|dv>, (A.6)

using (A.5) for the last inequality. For the (n — 1)*® component, the situation is quite different in the sense
that we have to handle the non-Lipschitz continuity of FJ_; in its n*® variable. Write:

[(05,6(x) = 05,4(X')) 1]
2(n—1)—2 2(n—1)—2

< Cexp (Cfs = )8,y 77 ) (16 = X[ 4 (s = 03,77
[ 110600 = 0u.60) ol + (800 - 6,4), | o)

< Cexp(C(s =) (o= xa + 5= 07+ [ {10060 00169),
o= 30,14 (0= 050 ([0 = 006, )™ ).

Fl(x = X)o7+ /| w,t( wt(x)))n_1|dw)ﬁn}d”>’ (A7)

from our choice of §,,_1 in (A.5) for the second inequality. We also exploited for the last inequality that, since
under (Tg), B, > (2n —2)/(2n —1), Bp(n—3) >n—1>n—-3/2and 0 < t < s < T where T is small,

then (v — t)Pn(*=1/2) < (v — )"~ 3/2. Also, since d(x,x’) < 1, the same arguments yield |(x — x'),|% <
|(x _ X/)n|(2n72)/(2n71) < |(X _ x/)n|(2n73)/(2n71).

From (A.7), which still holds true replacing s by any 5 € [t, s], we deduce that taking the supremum over
€ [t, s]:

sup [(85,4(x) — 05,.1(x))n-1]

S€(t,s]

Cexp(C(s — t)%) (|(x — x|+ (s — t)”*% + /: {|(07,7t(x) — 07,7t(x’)))n72|

(x—x) |§Zf+ /‘ wit wt(X')))nlldw)B"}dU)

Taking then the supremum in w € [t, s] in the above integral, we obtain:

sup |(0s,4(x) = 5.4(x"))n1|

5€(t,s]

< Cop(Cla =t (10—l (6 =0+ |00 =), e

IN

Hl(x —xX)| 5T+ sup | (O, (x) — Oqu,t(x’)))n_1|ﬁ"(s - t)ﬁ”“)). (A.8)

wE[t,s]

From Young’s inequality we now derive:

n 1 1
sup (B (x) = 0,1(x))), | (s — 1)+ < 3,0 [(0u,t(%) = 0ut(x))),,_y|(s =) + C(s — t) =7
we|(t,s we(t,s
1
< 5 sup [(0u,¢(x) — Hw,t(X/)))n_1| +C(s—t)" 2
wE(t,s]
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recalling for the last inequality that s —¢ < 1, and since 8, > (2n —2)/(2n —1),1 — 3, < 1/(2n — 1), we also
have (s — t)1/(1=Fn) < (s — )21 < (s — t)"~3/2. Plugging the above control into (A.8), we obtain:

1
5 Sup [(05,:(x) = 05,4(x')n-1]
S€(t,s]

< Cexp(C(s —t)%) (|(x — X Vno1| + (s — )" 7% + /t |(80,0(x) — 0,,4(x))),_,|dv

(o — '), 5. (A.9)

We explicitly see from (A.9) that each entry of the difference of the starting points appears at its intrinsic
scale for the homogeneous distance d introduced in (A.1).
Plugging the above inequality into (A.6) we derive:

[(64,0(%) = 0.0l < Coxp (Cls = )F) (I6x = Xl + (5 = )" 4] (x = X}l (s = 1)
F(x = X )| FT (s — t) + /tS /tv [0, (x) — 0w7t(x')))n_2|dwdv)

2n—1

< Cexp (Cls =) ) (16¢ = x)ul + (5 = "7 + | = X)) 553
_|_/: /t” |(0w7t(x) — 0w,t(x’)))n72’dwdv),

using again the Young inequalities |(x — x’),|?*=3)/@=D (s — 1) < O(|(x — x")p| + (5 — t)""1/2) and |(x —
X n-1](s — 1) < C(|(x = x)p_q |1/ =) 4 (s — $)7=1/2) for the last inequality. Iterating the procedure,
we get:

(05,4(x) — OS,t(X/) nl (A.10)
n _ V=5 Vg
< o<<s — " (= x4 / dvg-y ... / dv] (6,,.4(x') - em,t<x>)1|>~
=2 t ¢
Anagolously, for i € [2,n], we obtain:
(85,6(%) — O5,4(x))sl (A.11)
. n i Vi=S$s v
< O((s S S - X B / dvs_1 .. / dor | (80r 4(x') - 01,1,t(x))1|>.
=2 t ¢

Remark 5. Observe that equations (A.10) and (A.11) are available for any fixed time s € [t,T].
The first term, i.e. for ¢ = 1 is controlled slightly differently. In other words, for all § € [t, s], write:

[(05.4(x) — 05, (x)1| < |(x —x)1| + CZ/: (B0s(x) 0U7t(X/))j|ﬁde,

which in turn implies from (A.11), Remark 5 and convexity inequalities:

sup [(654(x) = 05:(x" )1 < [(x—x)i|+ C((S —1) sup |(Bu¢(x) — Oue(x))1|”

S€(t,s] vE(t,s]
30 [ 1600 = 6151
j=2"1

< 1=+ (50 s 163,09 = O, + ]

vE[t,s]
+OY (s =D ((s =17 F 4+ 3 I — x| H5
j=2 k=2
j—1 / Bi
(s = )7 sup [(004(x) ~ 0uu (X)) -
vE(t,s]
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Recalling 5; > (2j —2)/(2j —1) and 0 <t <s < T <1, d(x,x") <1, we get:

L sup |(05.4(x) = 054 (x)1] < |(X—X')1+C<(8—t)

2 5€t,s]

3

Write now from the Young inequality:

o ‘ 1
Cls =) FU7D55 sup |(8,4(x) — e (x')1|* < Cs — 1) + 7 5P [(004(x) = 000 (x))a-

veElt,s] vE[t,s]

We eventually derive from (A.12) that:

sup |(0U,t(x) - gv,t(x,))1| S C((S - t)% + d(X,X’)),

vE[t,s]

which gives the statement for ¢ = 1. Plugging now this inequality into (A.11), we get for all ¢ € [2,n]:

[(05,4(x) = 05,4(x"))i]

< C((s—t) 7 +d¥H(xx) + (s — 1) Zl[lfp]|(0u,t(><)—9u,t(X’))1\)
< o((s — 1) TE 4 A2 (x, %) + (s — 1) (s — £)F +d(x, x')))

< CO((s— t)l_f +d*'(x,x)),
using again for the last identity the Young inequality to derive that (s —¢)*"*d(x,x) < C((s — t)i=12 4

d?~!(x,x’)). The proof is complete. O

A.2 Sensitivity results for the mean: final proof of Lemma 12

Again through the analysis, we assume w.l.o.g. that d(x,x’) < 1. The control is done with a distinction of two
contributions to handle.

my,(x') — 0, (x') = [T, (x) — 0,,4(x)] + [05,0(x) — 054(x)]. (A.13)
By the proxy definition in (2.3), we deduce that the mean value of va,g’ mﬁ,t is s.t.
m,(x') — 0,4 (x) =x" —x+ / dvDF (v, 0, +(x))[m} ,(x) — 0,,(x)]. (A.14)
t

The sub-triangular structure of DF yields that for all ¢ € [2,n]:

(m;"t(x’) — Hsyt(x))i =x, —x; +/ dvD;_1F;(v, Hy’t(x))[mjf’t(x')i,l —0,.4(x)i-1].
¢

Also, since m¥,(x')1 = x| + [ F1(v,0,,(x))dv, so we obtain that [m¥,(x’); — 0,:(x)1] = x| — x1, we then
obtain by iteration that:

(m¥,(x) = 0,.4(x)),

? V=8 Vg
e L AT (TS § P oS [
k=2 t t

j=k

with the convention that for i = 1, 2222 = 0. From the above control, equation (A.13) and the dynamics of
the flow, and because the starting points are the same, the contributions involving differences of the spatial
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points (x’ — x) or flows only appear in iterated time integrals, we obtain:

[(m,(x') = 0:,:(x)),|

< [/ dvi—1 . /dvk—lHDj—le(Ujﬂvj,t(X))}[XZ_l—Xk—l]
j=k
|F (v,0,.4(x)) — Fi(v,0,+(x"))|dv
t
< o(Xle- 0t -

k=2
4 / S (2 [(80,0(%) = 00,0(x) | + [ (Bus (%) = Bu4(x)),_, | ) o).

We derive from the previous Lemma 13 (control of the flows) recalling again that 8; > (25 — 2)/(2j — 1) and
d(x,x)<1,0<t<s<T<1:

|(m¥, (%) = 0:.:(x)),|

i—1
: C(Z@—“ Fxp — x| + (s — )77 !
k=2

+d% 72 (x, %) (s = 1) + ((s = )7 77 + d207D 7 (x,x)) (s — t))-

In particular, for s = to =t + cod?(x,x’) with ¢y < 1, the previous equation yields:

[(mf ,(X') = 04,,4(x)),|
< C’(cod%_l(x7 x') 4 (¢ + co)d® 1 (x,x') + (cé_% + co)d%_l(x,x’))7

using again d(x,x’) < 1 for the middle term. After summing and by convexity inequalities, we eventually
deduce:

1
d(mJ,(x'),0,:(x")) < Ccg" T d(x,%).
This concludes the proof of Lemma 12. O

B Parametrix expansion with different freezing points

In this section we show how the parametrix expansion (3.21) involving different freezing points can be derived.
This can actually been done from the Duhamel formulation up to an additional discontinuity term. Restarting
from (2.20) we can indeed rewrite from the Markov property that for given (¢,x’) € [0,7] x R™@ and any
re(t,T),¢ e R:

ut,x') = {pﬁ;u(r,-)](x) /tds[pﬁtf( )}( )—i—/trds[pﬁ;((Ls—ﬂgl))u>(s,.)}(x/). (B.1)

Differentiating the above expression in r € (t, T yields for any & € R™4:

0= 0, [ Pulr, )| () + [PEL1(r )| ) + [ PE (L = E€0)u) ()] (). (B.2)

Denoting by tg € (¢, T] the time at which we change the freezing point and integrating (B.2) on [¢, o] for a first
given &' and between [tq, T with a possibly different é/ yields:

0 = [P utro )| —uttxy + [ as[PEurts ]+ [ as P ((8 - 2 u) 0] )
H[PE 0] )~ [P atto, )6+ [ as[PEurt6.) 6+ [ s [P, (8~ 26 )60

to
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Recalling that «(7,-) = 0 (terminal condition), the above equation rewrites:

itox) = [ (ot [P 0606 + B [P 5,90

+ [ PE qulto, )| (x) = [ PE pulto, )] ()
+f s (u (P8, (L = Z)u) (5, (6) + Lot [ PE (B = 1)) (5,1)] <x'>).

We see that for &' # él we have an additional discontinuity term deriving from the change of freezing point

along the time variable. Eventually, the above equation precisely gives (3.21), recalling that for tg = t+co(x; —

Z)|2/(2i71)7 ]ISSto = ]151,'

C Appendix: Some reminders about Besov spaces

C.1 Thermic characteristic of the Besov space

Let us now recall some definitions/characterizations from Section 2.6.4 of Triebel [Tri83]. For o € R, q €
(0,+00],p € (0,00], B, (RY) :={f € S'(RY) : || ] Hao < 0o} where S(RY) stands for the Schwartz class and

1 d'U o . 1
15, = 6D arguoy + ([ Som D0, 5 8 ) (1)

with ¢ € C5°(R%) (smooth function with compact support) is s.t. ¢(0) # 0, @(D)f := (¢f)" where f and

(pf)V respectively denote the Fourier transform of f and the inverse Fourier transform of ¢ f. The parameter
2

m is an integer s.t. m > a/2 and for v > 0, z € R%, h,(z) := W exp (7,27) is the usual heat kernel of

R<. We point out that the quantities in (C.1) are well defined for ¢ < co. The modifications for ¢ = +o0 are

obvious and can be written passing to the limit.
Observe that the quantity || f| s ,» where the subscript H stands to indicate the dependence on the heat-

kernel, depends on the considered function ¢ and the chosen m € N. It also defines a quasi-norm on B; q(Rd).

The previous definition of B;‘,q(Rd) is known as the thermic characterization of Besov spaces and is particularly
well adapted to our current framework. By abuse of notation we will write as soon as this quantity is finite

Ifllag, = I fllsg,-

C.2 Equivalence of Besov norms

Proposition 14. There is a constant C > 1 such that for all f € B (RY), a € (0,1) we have:
CHflBe, . <IDfllpe-r < Cllfllag .-
We write also that | f||ps, _ =< [Df|ga-1 .

Proof of Proposition 14. To establish this equivalence of norms we use the local means characterisation of
the Besov space, see for instance 2.5.3 in [Tri83]. In other words, for functions kg, k% € C°°(R?) (infinitely
differentiable) such that supp(ko), supp(k®) C B(0g,4,1) (the unit ball centered at the origin) and introducing
for all z € R%:

b = 3 A0),
i=1
we define the local means for all (¢, ) € (0, +00) x R? as:
k1)) = [ dubl) @t i), Rl o) = [ dukolu) fa+ 1)
It is then known that for all f € B, (R?):

£l . = ko(1, /) (Moo + sup (E [kt £)()]loo)-
te(0,1)
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We can consider similarly the sequences of functions, k¢ = 9, k, ki = 9y, ko, i € [1,d], which satisfy the same
assumptions as k and ky. Hence, we can write:

IfllBg, 156 (1, )l + P (K (& ) Ollo)
1ko(1, 02, F)()lloo + sup (¢l (t, 02, ) ()l c)

t€(0,1)
= |00, fll po-r.

)¢

X

The penultimate identity is a consequence of an integration by parts over the convolution products, and the
last equivalence is obtained again thanks to Theorem 2.5.3 in [Tri83]. Iterating over each component yields the
result.

O
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